CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

November 14, 2016

November 15, 2016

November 16, 2016

1. Commercial bank current account before Central Bank operations 33140 30113 22809

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

i. Auction sale of CD BCRP 30.0 300
Proposals received 1060 1410
Maturity 178d d
Interest rate : Minimum 415 4,60

Maximum 434 466
Average 433 463
Stock 26104.2 26104.2 259842
Next maturity CD BCRP (Nov 21, 2016) 150,00 3750
CD BCRP matured from november 210 25, 2016 150,00 9750
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 999,0 999,0 999.0
Next maturity REPO (Dic. 05, 2016 ). 300,0 300,0
REPO BCRP matured from november 2110 25 , 2016
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo ().
ecial Repo matured from november 21 to 25, 2016
v, Auction sale of CDV BCRP
nosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP ()
CDV BCRP matured from november 21 to 25 . 2016

V.. Auction sale of time deposits in domestic currency 500,0 500,0
Proposals received 924.2 13334
Maturity 1d 1d
Interest rate : Minimum 384 380

Maximum 4,00 398

Average 394 394

Stock 500.0 5000
Next maturity of time deposits () 500,0
Time Deposits matured from november 21 to 25, 2016 500,0

vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock 13000 13000 13000
Next maturity of time deposits TP (Dec 15, 2016) 300,0 300,0
Time Deposits TP matured from november 21 to 25, 2016

vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from november 21 to 25 , 2016

vii. Auction sale of CDR BCRP. 1000
Proposals received 1350
Maturity 60d
Interest rate : Minimum 045

Maximum 045
Average 045
Stock 16050 16050 15050
Next maturity CDR BCRP (Dec 05, 2016) 1000 2000
R BCRP matured from november 2110 25, 2016 1000

ix. Auction sale of Swa oeration in foreian currency
Pronosals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock 142371 142371 142371
Next maturity Swap (Jun 17, 2017) 400,0 400,0
wap matured from november 21 to 25 . 2016
x Auction sale of Swan aneration in foreian currency (Exnansion)
sals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0
Swap foreign currency matured from november 21 to 25, 2016
%i. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 28047 28047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430 2430
Swap foreign currency matured from november 21 to 25, 2016

xi. Auction FX Swap Sell BCRP 300,0 200,0
Proposals received 11350 691,0
Maturity 60d 92d
Interest rate : Minimum 041 065

aximum 17 031
Average 29 045
Stock 1269.9 12699 9159
Next maturity FX Swap Sell (Jan 10, 2017) 319,9 319,9 319,9
FX Swap Sel currency matured from november 21 10 25 , 2016
b. Central Bank foreign currency operations at over-the-counter
i Purchase (millions of USS)
\verage exchange rate (S/. US$)
ii. Selling _ (millions of USS)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico (milions of US$)
i Purchase (milions of US$)
ii. Selling (millions of USS)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP

i, Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.

3. Commercial bank current account before close of the day 288y L3 2220

4. Central Bank monetary operations
. Swap operations of foreign currency.

Fee (day efective rate) 0,0132% 0,0132% 00132%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4,80% 4,80% 4,80%
c. Monetary regulation credit

Interest rate 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 1188 1174 2230

Interest rate 3,00% 3,00% 3,00%

5.C I bank current account in the BCR at close of the day 2802 2353 20203
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 83443 83996 82608
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) () 75 75 74
< Cumulative average current account in domestic currency (milions of S/) 31628 31105 30428
< Cumulative average current account in domestic currency (3 of liabilties subject to reserve © 28 29 27

6. Interbank market and Secondary market of CDBCRP.

a. Interbank operations (domestic currency) 13060 19560 21683
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,30/4,26
b. Interbank operations (foreign currency) 49,0 440 380
Interest rate : Minimum / Maximum / Average 0,50/0,50/0,50 0,50/0,50/0,50 0,50/0,50/0,50
c. Secondary market of CDBCRP and CDBCRP-NR 847 810 90,0

6 month term (amount / average interest rate) 1501433

12 month term (amount / average interes rate) 437/4,550 11,0/4,50

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS$) NOVRCLI2016) NOVRL12016) oV RI5H2016
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 833 326 286
Flow of foreign exchange position =+ bii - ciii+ e + 1 1203 155 7.2

. Spot purchases with non-banking costurmers 172 845 866
i Purchases 1734 269,0 359,9
i) Sales 156,2 1846 2734
b. Forward purchases with non-banking costumers 405 7.0 2169
i Pacted 116 817 1803

ii. ) Redemption 52,1 1887 397.2

C. Forward sells with non-banking costumers 1372 911 2325
i Pacted 208,0 1986 1465
ii. ) Redemption 708 1075 3791
d. Interbank operations
i spot 4157 206,0 584,3
i Forward
e. Spot sales due to NDF redemption and swaps 162 1224 966
i Purchases 665 56,7 2968
i) Sales 503 1791 3934
1. Change due to FX options 0.3 39 57
9. Net operations with other financial institutions 2467 1183 09
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 34002 34217 34228

(%) Preliminar information




