CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Sep 05, 2016 Sep 06, 2016 Sep 07, 2016 Sep 08, 2016 Sep 09, 2016
1. Commercial bank current account before Central Bank operations, 48433 50628 52224 53633 51665
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 1250 1000 1000 500 1000 1000 1000 1000
Proposals received 326,0 3746 388,0 384,0 1870 1450 3845 4430 2635 4795 427,0 266,0 356,0
Maturity 185d 99d 98d s548d 547d  61d 97d  365d 364d 9%d 364d 95d 545d
Interest rate : Minimum 450 420 430 485 485 425 419 470 470 431 473 439 483
Maximum 458 440 435 490 485 450 445 474 475 4,40 473 445 485
Average 455 437 434 487 485 441 440 473 473 439 473 443 484
Stock 254419 256419 260169 256779 258779
Next maturity CD BCRP (Oct 06, 2016) 589,00 589,00 5101
CD BCRP matured from september 12 to 16 , 2016 589,00 589,00
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 september 12 to 16 , 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 september 12 10 16 , 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from seotember 12 to 16 . 2016
V.. Auction sale of time deposits in domestic currency 400,0 11000 13000 19999 800.0 930.7
Proposals received 11112 1661,6 19205 29669 800,0 930,7
Maturity 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 398 4,00 4,00 4,00 4,00 405
Maximum 410 410 410 4,08 424 425
Average 4,09 410 4,08 4,06 413 4,09
Stock 4000 11000 13000 19999 17307
Next maturity of time deposits (Sep. 12 , 2016) 400,0 13000 17307
Time Deposits matured from september 12 10 16 , 2016 400,0 13000 17307
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 september 12 to 16, 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 september 12 10 16 , 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 4000 4000 4000 4000 4000
Next matuity CDR BCRP (Sep 22, 2016) 1000 1000 1000
R BCRP matured from september 12 10 16, 2016
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 seotember 12 to 16 . 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 3000
Swap foreign currency matured from september 12 to 16 , 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 september 120 16 , 2016
i, Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 23146 21246 21246 19316 19316
Next maturity FX Swap Sell (Sep 13, 2016) 1000 1000 400
FX Swap Sell currency matured from september 12 to 16 , 2016 1000 1000 1000
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. R 2028 g3 S S208

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

Fee (daily efective rate) 0,0133% 0,0134% 0,0135% 0,0134% 0,0133%
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 2352 2066 1367 668.2 2265

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 532 2202 ey s 20003
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 92907 92158 92127 9007,0 90394
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 83 82 82 80 81
< Cumulative average current account in domestic currency (milions of S/) 40474 40727 39781 39043 38049
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 36 35 35 34 34

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 9930 6750 337.0 4740 4650
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,2014,25/4,24 4,25/4,25/4,25
b. Interbank operations (foreign currency) 920 96,0 140 1480 1660
Interest rate : Minimum / Maximum / Average 0,50/0,55/0,50 0,50/0,55/0,51 0,50/0,55/0,53 0,5010,55/0,51 0,5010,55/0,51
c. Secondary market of CDBCRP and CDBCRP-NR 183 350 370 630
6 month term (amount / average interest rate) 20,0/4,50
12 month term (amount / average interes rate) 70/4,70 1301473
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) SepLY02 12010 SepL]0002010 S0 CHENS SEPUROTI2015) SEPURCSI2016)
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 1216 234 665 1072 768
Flow of foreign exchange position = a + bii- Ciii+ & + f 109 377 726 253 1496
. Spot purchases with non-banking costurmers 1055 258 48,1 498 9220

i Purchases 2845 1654 1755 2531 250,0
ii. ) Sales 178,9 1912 2236 2033 158,0
b. Forward purchases with non-banking costumers 143 537 1087 1020 2241
i Pacted 220 584 1793 1601 1896
ii.) Redemption 7.7 46 706 58,1 4137
C. Forward sells with non-banking costumers 652 69 392 194 -217,0
i Pacted 1458 92 111 556 1028
ii. ) Redemption 80,7 161 719 363 3198
d. Interbank operations
i spot 281,0 2031 3618 486.2 2555
i Forward 50
e. Spot sales due to NDF redemption and swaps 624 10 282 227 413
i Purchases 658 04 408 349 2869
ii. ) Sales 34 14 69,0 576 3283
f. Change due to FX options -08 04 Z1 08 24
9. Net operations with other financial institutions 1648 06 513 236 514
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,3890 33967 33698 33580 33701
(%) Preliminar information




