CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Ago 29, 2016 Ago 31, 2016 Sep 01, 2016 Sep 02, 2016
1. Commercial bank current account before Central Bank operations 41381 43828 42214 42487
2. Monetary and exchange Central Bank operations before close of the day.

a. Central Bank monetary operations
i.. Auction sale of CD BCRP 499 100.0 100.0 500 50.0
Proposals received 2152 3200 3920 2945 203,0
Maturity 171d 171d 533d s531d 371d
Interest rate : Minimum 450 459 490 494 475
Masimum 4,60 465 500 495 475
Average 454 462 495 494 475
Stock 251920 252420 252920 252920
Next maturity CD BCRP (Sep 08, 2016) 589,00 589,0
D BCRP matured from september 05 to 09 , 2016 589,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 800,0 800,0 800,0 8000
Next maturity REPO (Sep 30, 2016 ). 200,0 200,0
REPO BCRP matured from september 05 t0 09 , 2016
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
Special Repo matured from september 05 10 09, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from sentember 05 t0 09 . 2016
V.. Auction sale of time deposits in domestic currency 10000 1900,1 1000,1 22176
Proposals received 1020,9 1900.1 14028 22176
Maturity 2d 2d 1d 1d
Interest rate : Minimum 412 415 415 4,08
Masimum 425 424 423 425
Average 422 422 422 421
Stock 34401 32577
Next maturity of time deposits () 32577
Time Deposits matured from september 05 to 09, 2016 32577
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 16000 16000 16000 13000
Next maturity of time deposits TP (Dec 15, 2016) 300,0 300,0
‘Time Deposits TP matured from september 05 0 09 , 2016 300,0
vii. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from september 05 to 09 , 2016
vii. Auction sale of CDR BCRP 1000 100,0 100,0
Proposals received 310,0 180,0 233,0
Maturity 60d 61d 62d
Interest rate : Minimum 021 0,10
Maimum 003 0,05
Average 0,09 0,07
Stock 7480 1800 680.0 4000
Next maturity CDR BCRP (Sep 22, 2016) 200,0 100,0
R BCRP matured from september 05 10 09 , 2016 480,0
i Auction sale of Swap operation in foreian currency
asals rece
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 15200.1 15200.1 15200.1 15200.1
Next maturity Swap (Aug 19, 2016) 300,0 300,0
Swan matured from seotember 05 to 09 . 2016
x. Auction sale of Swan oneration in foreian curtency (Exoansion)
Proposals recei
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0
‘Swap foreign currency matured from september 05 10 09 , 2016
Xi. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 48047 48047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 243,0
Swap foreign currency matured from september 05 10 09 , 2016
xi. Auction FX Swap Sell BCRP. 2000 1000 1000
Proposals received 695,0 4360 579,0
Maturity 60d 61d 62d
Interest rate : Minimum 035 050 055
aximum 020 035 -0,55
Average 027 044 055
Stock 25315 24815 25875 23146
Next maturity FX Swap Sell (Sep 02, 2016) 155,9 100,0
FX Swap Sell currency matured from september 05 10 09 , 2016 155,9 100,0
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (milions of US$)
i, Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP

3. Commercial bank current account before close of the day =5 SUED CuED i3

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

Fee (day efective rate) 0,0135% 0,0133% 0,0133% 0,0133%
b. Outcome of the direct temporary buying securities (Repo)

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

Interest rate. 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 3980 5035 90,0 1408

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

5. C I bank current account in the BCR at close of the day o SIS L0 0L
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 7511,0 75626 92324 84024
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 67 68 110 229
¢ Cumulative average current account in domestic currency (milions of S/) 24589 23326 2166,1 31370
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 20 21 47 85

6. Interbank market and Secondary market of CDBCRP
a_ Interbank operations (domestic currency) 614.0 299.0 10320 14930

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 100 90 130
Interest rate : Minimum / Maximum / Average 0,45/0,45/0,45 0,40/0,40/0,40 0,45/0,45/0,45
c. Secondary market of CDBCRP and CDBCRP-NR 160,0 139.4 68
6 month term (amount / average interest rate) 391460
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) UCSR2672010 ICSR2012010 RICSRSLI201) £ ULEWO
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 29 37 165,9 1161
Flow of foreign exchange position = + bii - c.ii + & + 369 72,9 1373 132
a_Spot purchases with non-banking costumers 401 430 1227

i, Purchases 250,6 229,9 362,9

ii.) Sales 2105 2729 2402
b. Forward purchases with non-banking costumers 939 1110 1448

i Pacted 1017 170,7 1981

ii.-) Redemption 195,6 597 533
C. Forward sells with non-banking costurmers 436 681 102.7

i Pacted 946 2242 250,4

ii.) Redemption 1382 156,2 147,7
d. Interbank operations

i Spot 4239 2702 254,9 17,7

i Forward 50 150 50
e. Spot sales due to NDF redemption and swaps 501 1008 1026 118

i, Purchases 1323 1395 1408 197,4

ii.) Sales 1823 388 382 2092
f. Change due to FX options 106 33 15 103
g. Net operations with other financial institutions -105 28 86 19
h. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 33449 33705 33049 3,3087
(%) Prefiminar information




