CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

November 21, 2016 November 22, 2016 November 23, 2016 November 24, 2016 November 25, 2016
1. Commercial bank current account before Central Bank operations, 12659 11360 12399 14435 12487
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 30.0 300 300
Proposals received 1020 1600 1090
Maturity 171d 533d 350d
Interest rate : Minimum 429 463 4,40
Maximum 431 467 4,40
Average 430 465 4,40
Stock 25639.2 25639.2 25069.2 2509092 250002
Next maturity CD BCRP (Dic 13, 2016) 600,00 12999 12099
CD BCRP matured from november 28 to december 02 , 2016 600,00
ii. Outcome of the buying auction sale securities (Repo) 700,00 550,00 300,00 200,00 400,00
Proposals received 1000,00 750,00 303,00 301,00 400,00
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 480 482 483 484 430
Maximum 480 482 483 484 484
Average 480 482 483 484 471
Stock 1699,0 15490 12990 11990 13990
Next maturity REPO (Nov. 28, 2016 ). 700,0 300,0 400,0
REPO BCRP matured  from november 28 to december 02 , 2016 700,00 300,0 400,0
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo ().
pecial Repo matured from november 28 to december 02, 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from november 28 to december 02 . 2016
V.. Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ()
Time Deposits matured from november 28 to december 02, 2016
Vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 13000 13000 13000 13000 13000
Next maturity of time deposits TP (Dec 15, 2016) 300,0 300,0 300,0
‘Time Deposits TP matured from november 28 to december 02 , 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 28 to december 02 , 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 15050 15050 15050 15050 15050
Next maturity CDR BCRP (Dec 05, 2016) 200,0 200,0 2000
R BCRP matured from november 28 to december 02 , 2016
ix. Auction sale of Swa oneration in foreian currency’
ron0sals receive
Maturity
Interest rate : Minimum
Maximum
Averace
stock 142371 142371 142371 142371 142371
Next maturity Swap (Jun 17, 2017) 400,0 400,0 400,0
wap matured from november 28 to december 02 . 2016
x Auction sale of Swan aneration in foreian currency (Exnansion)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 3000
Swap foreign currency matured from november 28 to december 02, 2016
%i. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430
‘Swap foreign currency matured from november 28 to december 02 , 2016
i, Auction FX Swap Sell BCRP 1400
Proposals received 397,0
Maturity 92d
Interest rate : Minimum 019
aximum
Average -0,08
Stock 10559 10559 10559 9209 9209
Next maturity FX Swap Sell (Jan 10, 2017) 319,9 319,9 319,9
FX Swap Sell currency matured from november 28 to decermber 02 , 2016
b. Central Bank foreign currency operations at over-the-counter
i Purchase (millions of US$)
\verage exchange rate (S/. USS)
ii. Selling _ (millions of US$)
Average exchange rate (S/. US$)
. Operations with Tesoro Publico (millons of USS)
i Purchase (millions of US$)
ii. Selling ~ (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.
3. Commercial bank current account before close of the day. e LodsD o0 8GED SCEY
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0132% 0,0132% 0,0132% 00132% 00132%
b. Outcome of the direct temporary buying securities (Repo) 1600
Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 2829 2255 3144 340.9 5328
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
5.C I bank current account in the BCR at close of the day SCH0 o202 S0 2880 SEED
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 80810 81856 78735 78397 77622
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 72 73 70 69 69
< Cumulative average current account in domestic currency (milions of S/) 27985 27492 26816 26326 25719
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 25 26 24 23 23
6. Interbank market and Secondary market of CDBCRP.
. Interbank operations (domestic currency) 17330 18530 23446 18620 15090
Interest rate : Minimum / Maximum / Average 4,25/4,30/4,26 4,25/4,25/4,25 4,25/4,30/4,26 4,35/4.35/4,35 4,35/4.35/4,35
b. Interbank operations (foreign currency) 1200 350
Interest rate : Minimum / Maximum / Average 0,5010,50/0,50 050/050/050
c. Secondary market of CDBCRP and CDBCRP-NR 156.0 902 3350 60,0 450
6 month term (amount / average interest rate) 30,0/4,33
12 month term (amount / average interes rate) 30,0/4,40
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) NOVR1812010 NOVR2LI2010 NOVR2212010 oY §22)2015) oY §20)2015)
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 451 224 54,0 232
Flow of foreign exchange position = a + bii- Ciii+ & + f 84,9 788 1450 220
. Spot purchases with non-banking costurmers 1255 733 147.1 156
i Purchases 349,1 3124 462,1 2122
ii. ) Sales 2236 2391 3150 2266
b. Forward purchases with non-banking costumers 646 00 96 -161,9
i Pacted 930 171 1304 104,2
ii.) Redemption 1576 171 150, 266,1
C. Forward sells with non-banking costumers 378 1420 712 -163.1
i Pacted 1477 2432 257,7 1432
ii. ) Redemption 1854 101,2 1865 306.4
d. Interbank operations
i spot 2534 2790 308,0 4945 2760
i Forward
e. Spot sales due to NDF redemption and swaps 113 362 245 298
i Purchases 722 1810 288,1 615
ii. ) Sales 835 1448 2636 317
f. Change due to FX options 00 02 0o 06
9. Net operations with other financial institutions a7 18 77 454
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 34126 34172 34187 34261 34154
(%) Preliminar information




