CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Ago 22, 2016 Ago 23, 2016 Ago 24, 2016 Ago 25, 2016 Ago 26, 2016
1. Commercial bank current account before Central Bank operations, 20504 27162 25026 32649 36262
2. Monetary and exchange Central Bank operations before close of the day

a. Central Bank monetary operations
i Auction sale of CD BCRP 500 999 1000 1000 500 500
Proposals received 2320 459,0 360,0 4595 2855 3260
Maturity 178d 360d 359d 539d 538d 357d
Interest rate : Minimum 454 478 482 494 494 473
Maximum 455 488 485 497 498 473
Average 455 484 483 495 496 473
Stock 246421 248421 248921 249421 249421
Next maturity CD BCRP (Sep 08, 2016) 589,00 589,00 589,0
CD BCRP matured from aug 29 1o september 02, 2016
ii. Outcome of the buying auction sale securities (Repo)
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 ). 200,0 200,0 2000
REPO BCRP matured from aug 29 to september 02, 2016
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 aug 29 to september 02 , 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from aua 29 to seotember 02 . 2016
V.. Auction sale of time deposits in domestic currency 700,0 500,0 10000 500,0 400 500,0 7267 10345 8014 15425
Proposals received 980,3 5250 10738 544,4 400 7730 7267 10345 80L4 15425
Maturity 1d 8d 1d 1d 8d 1d 1d 1d 3d 3d
Interest rate : Minimum 390 405 398 393 425 4,00 405 415 4,00 415
Maximum 415 424 425 425 425 420 425 425 425 425
Average 2,07 418 414 417 425 419 422 421 423 421
Stock 22001 2500.1 2540.1 28013 28839
Next maturity of time deposits (Ago 29, 2016) 700,0 15000 23439
Time Deposits matured from aug 29 to september 02 , 2016 22001 15000 28839
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) 300,0 300,0 300,0
Time Deposits TP matured from aug 29 to september 02 , 2016 300,0
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 aug 29 to september 02 , 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 10480 8480 8480 8480 8480
Next matuity CDR BCRP (Ago 29, 2016) 200,0 200,0 2000
R BCRP matured from aug 29 to september 02 , 2016 200,0 748,0
ix. Auction sale of Swa oneration in foreian currency
ron0sals receive
Maturity
Interest rate : Minimum
Maximum
Averace
stock 152001 152001 152001 152001 152001
Next maturity Swap (Aug 19, 2016) 300,0 300,0 300,0
matured from aua 29 to seotember 02 . 2016
* 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) 300,0 300,0 300,0
Swap foreign currency matured from aug 29 to september 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 aug 29 to september 02 , 2016
i, Auction FX Swap Sell BCRP 2000
Proposals received 822,0
Maturity 62d
Interest rate : Minimum 031
aximum 0,07
Average 0,20
Stock 27942 28442 26792 24125 24125
Next maturity FX Swap Sell (Ago 29, 2016) 2150 91 750
FX Swap Sell currency matured from aug 29 to september 02, 2016 2241 91 380,9
b. Central Bank foreign currency operations at over-the-counter
i Purchase (millions of USS)
\verage exchange rate (S/. USS)
ii. Selling_ (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (miions of US$)
i Purchase (millions 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. L2002 L0152 20 SR 282
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0135% 0,0135% 0,0135% 0,0135% 0,0135%
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 1050 490 4250 4950 4190
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 S0 672 5 = 8533
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 7998,1 78412 78452 77392 77007
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 72 70 70 70 69
< Cumulative average current account in domestic currency (milions of S/) 28141 27343 26615 2587,9 25215
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 25 24 24 23 23
6. Interbank market and Secondary market of CDBCRP.
. Interbank operations (domestic currency) 909.3 5850 7650 60L5 397.0
Interest rate : Minimum / Maximum / Average 4,10/4,15/4,10 4,10/4,15/4,10 4,25/4,30/4,26 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 760 790 1260
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,45/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 19 1700 2350 1000 100,0
6 month term (amount / average interest rate) 101682 300/4,48
12 month term (amount / average interes rate) 7501483
24 month term (amount / average interest rate) 100,0/5.00 100.0/5.00
7. Operations in the foreign exchange market (millions of USS) RF0 EHED Q50532212010 (R0 EHED R0 EHETD Q002}20012010
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 1141 68 686 192
Flow of foreign exchange position = a + bii- Ciii+ & + f 1794 39,1 488
. Spot purchases with non-banking costurmers 1522 583 1224
i Purchases 299.4 1927 238,7
ii.) Sales 1472 1344 1163
b. Forward purchases with non-banking costumers 17.9 867 110
i Pacted 857 1328 1424
ii.) Redemption 677 2195 1313
C. Forward sells with non-banking costumers 372 39,0 67
i Pacted 1308 1200 1815
ii. ) Redemption 937 1590 1748
d. Interbank operations
i spot 308,9 350,4 4653 3795 2537
i Forward 150 100 30
e. Spot sales due to NDF redemption and swaps 523 814 326 930 183
i Purchases 906 1331 1617 995 1397
ii.) Sales 383 2145 1291 1925 1214
f. Change due to FX options 05 33 09 157 05
9. Net operations with other financial institutions 456 02 481 614 814
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33212 33425 33582 33534 33508
(%) Preliminar information




