CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Sep 12, 2016 Sep 13, 2016 Sep 14,2016 Sep 15, 2016 Sep 16, 2016
1. Commercial bank current account before Central Bank operations, 5189,0 50545 43023 37422 32364
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CD BCRP 500 2000 1000 1000 1000 1000 500 1000 500 1000
Proposals received 2340 6010 3223 2410 4150 4150 217,0 3214 2030 1934
Maturity 178d  360d 92d  sa2d 359d o1d 540d 176 d 357d 175d
Interest rate : Minimum 434 470 434 486 475 440 494 449 472 4,49
Maximum 450 48 443 499 480 443 499 450 475 454
Average 449 475 441 492 471 441 496 449 .74 51
Stock 26327.9 26527.9 26677.9 268279 268279
Next maturity CD BCRP (Oct 06, 2016) 510,10 510,10 5101
CD BCRP matured from september 19 to 23 , 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 september 19 to 23 , 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 19 10 23 , 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from seotember 19 to 23 . 2016
V.. Auction sale of time deposits in domestic currency 991,0 900,1 999,7 2612 900,1 800,1 10000 7945 800,0 799.9
Proposals received 991,0 12212 11637 2612 14558 838,0 14166 7945 12355 1028,00
Maturity 1d 1d 1d 7d 1d 1d 1d 1d 1d 3d
Interest rate : Minimum 4,00 410 410 420 405 4,05 414 4,10 214 415
Maximum 425 420 425 425 420 425 419 425 418 424
Average 421 418 423 423 416 424 415 224 416 420
Stock 18911 21610 20613 18557 10611
Next maturity of time deposits (Sep. 19 , 2016) 18911 18001 7999
Time Deposits matured from september 19 10 23 , 2016 1891,1 18001 10611
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 19 to0 23 , 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 19 10 23 , 2016
vii. Auction sale of CDR BCRP. 200,0 1000
Proposals received 200,6 1000
Maturity 62d 61d
Interest rate : Minimum 050
Maximum 050 050
Average 020 050
Stock 4000 600.0 6000 600.0 7000
Next matuity CDR BCRP (Sep 22, 2016) 1000 1000 1000
R BCRP matured from september 19 10 23 , 2016 1000
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 19 to 23 . 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 19 to 23 , 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 19 to 23 , 2016
i, Auction FX Swap Sell BCRP 540
Proposals received 1140
Maturity 62d
Interest rate : Minimum
aximum 055
Average 034
Stock 19316 1945 18466 18466 18466
Next maturity FX Swap Sell (Sep 19, 2016) 400 1590 1590 159,0
FX Swap Sell currency matured from september 19 to 23 , 2016 1000 9656
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. 2SS BEEs 23022 Loor 23305

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

Fee (daly efective rate) 0,0133% 0,0132% 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% 480%
c. Monetary regulation credit

Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 2753 230 1514 2566 7056

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 8520 22005 22008 S L0309
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 87881 88172 87045 86993 85973
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 78 78 77 77 76
< Cumulative average current account in domestic currency (milions of S/) 35074 34480 33589 32640 31620
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 31 32 30 29 28

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 4900 5340 5830 627.0 7150
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 4,25/4,25/4,25
b. Interbank operations (foreign currency) 1620 1300 1560 2150 1010
Interest rate : Minimum / Maximum / Average 0,50/0,50/0,50 0,50/0,50/0,50 0,50/0,55/0,50 0,5010,50/0,50 0,5010,50/0,50
c. Secondary market of CDBCRP and CDBCRP-NR 3615 1200 40
6 month term (amount / average interest rate) 100,0/4,49
12 month term (amount / average interes rate) 500/485
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) SepLY002010) SeRLRL2 12010 S EHETS SEPURIAI20.15) SEPURIEI2016)
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 765 147 22 357 310
Flow of foreign exchange position = a + bii- Ciii+ & + f 1000 121 1377 134 21
. Spot purchases with non-banking costurmers 1128 148 106 62

i Purchases 3045 2340 2656 2400

ii. ) Sales 1917 2192 2551 1938
b. Forward purchases with non-banking costumers 142 242 716 -1606

i Pacted 1297 1147 1865 299.2

ii.) Redemption 1439 905 1149 4598
C. Forward sells with non-banking costumers 95 532 616 -1288

i Pacted 191,0 1402 1054 1356

ii. ) Redemption 1815 87,0 438 264.4
d. Interbank operations

i spot 2683 1988 2942 3410 3066

i Forward 100 150 30 120
e. Spot sales due to NDF redemption and swaps 245 67 3118 942 -239,

i Purchases 166,0 734 1162 127 2164

ii. ) Sales 1415 80,1 4280 1069 4558
f. Change due to FX options 03 21 59 28 A2
9. Net operations with other financial institutions 02 05 604 304 01
h. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 33848 34027 34130 33952 33857
(%) Preliminar information




