CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Ago 15, 2016 Ago 16, 2016 Ago 17, 2016 Ago 18, 2016 Ago 19, 2016

1. Commercial bank current account before Central Bank operations, 59764 54213 36862 37314 24952

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

i Auction sale of CD BCRP 500 200.0 200.0 200.0 200.0 500 1000 1000 500 2000 2000 150.0 1000
Proposals received 1910 527,0 616,0 4496 594,0 2890 4440 3607 2970 3004 5020 1800 380,0
Maturity 185d 120d 360d 119d 359d 540d 540d  358d 364d 34d  539d 89d 543d
Interest rate : Minimum 459 445 480 445 480 497 497 479 475 475 492 4,00 495

Maximum 459 449 484 450 483 497 500 480 475 490 499 415 498
Average 459 446 483 4,49 482 497 498 480 475 481 495 405 496
Stock 231422 235422 237922 202422 244922
Next maturity CD BCRP (Sep 08, 2016) 589,00 589,0
CD BCRP matured from aug 22 10 26, 2016
ii. Outcome of the buvina auction sale securities (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 800,0 800,0 800,0 800,0 800.0
Next maturity REPO (Sep 30, 2016 ). 200,0 2000
REPO BCRP matured from aug 22 to 26, 2016
iii Outcome of the buvina auction sale securities (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo ().
pecial Repo matured from aug 22 to 26, 2016

. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum

Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from aua 22 to 26. 2016

V.. Auction sale of time deposits in domestic currency 5000 10000 11918 5000 9999 12000 885.4 700.0 500.0 1200.1 1
Proposals received 9700 15840 19413 9592 19837  2064,1 8854 8216 8553 2081,3 676,90
Maturity 7d 1d 1d 7d 1d 1d 1d 1d 7d 1d 7d
Interest rate : Minimum 410 388 39 400 400 395 395 4,00 402 398 408

Maximum 420 415 415 418 414 410 425 425 421 418 420

Average 213 409 408 414 411 405 214 212 420 212 419
Stock 36918 41999 35854 32001 20001
Next maturity of time deposits (Ago 22, 2016) 21999 1000,1
Time Deposits matured from aug 22 to 26, 2016 31999 20001

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

Maximum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of time deposits TP (Sep 2, 2016) 300,0 300,0
Time Deposits TP matured from aug 22 to 26, 2016

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

Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from aug 22 10 26, 2016

vl Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock 14080 11080 11080 10480 10480
Next matuity CDR BCRP (Ago 23, 2016) 60,0 2000
CDR BCRP matured from aug 22 to 26, 2016 60,0 2000
ix. Auction Sale of Swap operation in foreian currency
nosals received
Maturity
Interest rate : Minimum
Maximum
Averace
stock 157001 157001 157001 157001 152001
Next maturity Swap (Aug 19, 2016) 500,0 300,0
‘Swan matured from aua 22 to 26. 2016 500.0
X Auction sale of Swan operation in foreian currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 3000
Swap foreign currency matured from aug 22 to 26, 2016
%i. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430 2430
‘Swap foreign currency matured from aug 22 to 26, 2016

xi. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum

aximum
Average
Stock 3569.9 33916 31202 29542 27992
Next maturity FX Swap Sell (Ago 22, 2016) 50
FX Swap Sell currency matured from aug 22 10 26, 2016 364,1
b. Central Bank foreian currency oerations at over-the-counter
i Purchase (millions of US$)
\verage exchange rate (S/. USS)
ii. Selling _ (millions of US$)
Average exchange rate (S/. US$)
<. Operations with Tesoro Publico (milions of USS)
i Purchase (millions of US$)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv 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. 253k 232l L8502 Lot S

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

Fee (daly efective rate) 0,0136% 00137% 0,0136% 00137% 0,0126%
b. Outcome of the direct temporary buying securities (Repo)

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 1580 354.1 1530 1s 4386

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 2510, 8E58 ST 8620 00
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 86607 86700 83583 83563 82339
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 78 78 75 75 74
< Cumulative average current account in domestic currency (milions of S/) 35072 33270 32420 31511 30541
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 30 31 28 28 27

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 3380 2340 2190 6465 9068
Interest rate : Minimum / Maximum / Average 3,90/13,90/3,90 3,90/4,00/3,98 4,10/4,15/4,11 4,10/4,25/4,20 4,05/4,15/4,10
b. Interbank operations (foreign currency) 1470 1190 190
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 2600 94,0 1628 200,0

6 month term (amount / average interest rate) 50,0/4,30 30,0/4,30

12 month term (amount / average interes rate) 50,0/4,80 57,7/4,80 1000/4,78

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) RF0 (HED RE0SRLDI2010) QUCSR612010) QOCSR1 12010 R A
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 341 32 1298 289 96,7
Flow of foreign exchange position = a + bii- Ciii+ & + f 1211 17,7 745 297 7.9
. Spot purchases with non-banking costurmers 357 180 49 00

i Purchases 3335 2282 97,1

ii. ) Sales 2978 2102 1921

b. Forward purchases with non-banking costumers 1237 01 1004
i Pacted 2308 3417 7.2
ii. ) Redemption 1071 3418 3168
C. Forward sells with non-banking costumers 731 214 186
i Pacted 1130 1516 1155
ii. ) Redemption 39,9 1301 1341
d. Interbank operations
i spot 4386 4167 2253 3844 3330
i Forward 240 300 45,0 24,0 160
e. Spot sales due to NDF redemption and swaps 105 851 -214, =214, 397
i Purchases 1287 133 1238 638 1451
ii. ) Sales 139,2 984 3386 2179 1848
f. Change due to FX options 01 28 104 210 01
9. Net operations with other financial institutions -1032 745 1425 846 68,1
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33162 33102 33085 33163 33049

(%) Preliminar information




