CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

September 19, 2016 September 20, 2016 September 21, 2016 September 22, 2016 September 23, 2016

1. Commercial bank current account before Central Bank operations, 26498 25027 21785 20835 17971

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

i. Auction sale of CD BCRP 50.0 1000 50.0 50.0 1000
Proposals received 1460 1870 158,7 1840 1515
Maturity 171d sad 533d 350d 82d
Interest rate : Minimum 451 438 487 469 431
Maximum 457 4,42 493 475 4,40
Average 453 4,40 491 72 438
Stock 26877.9 26977.9 27027.9 271719 271719
Next maturity CD BCRP (Oct 06, 2016) 510,10 510,1 510,1
CD BCRP matured from september 26 to 30 , 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 26 to 30 , 2016 2000
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 26 10 30 , 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from seotember 26 to 30 . 2016
V.. Auction sale of time deposits in domestic currency 700,0 10000 799.9 800,0 600.0
Proposals received 12781 13516 14185 12478 972,70
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 4,00 410 405 4,00 380
Maximum 417 414 4,10 402 399
Average 213 212 4,08 2,02 394
Stock 961.2 10000 799.9 8000 6000
Next maturity of time deposits (Sep. 26 , 2016) 700,0 799,9 600,0
Time Deposits matured from september 26 10 30 , 2016 961,2 799,9 600,0
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 26 0 30 , 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 26 10 30 , 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 7000 7000 7000 600.0 600.0
Next matuity CDR BCRP (Sep 22, 2016) 1000 1000 1000
R BCRP matured from september 26 10 30 , 2016 1000 1000
ix. Auction sale of Swa operation 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 26 to 30 . 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 26 to 30 , 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 26 0 30 , 2016
i, Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1687.6 13864 13054 693.6 6936
Next maturity FX Swap Sell (Sep 27, 2016) 3012 439.4 286
FX Swap Sell currency matured from september 26 to 30 , 2016 806,6 439.4 286
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. SEE S o232 SEED S

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

Fee (daly efective rate) 0,0133% 0,0133% 0,0134% 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 600.1 1910 3020 1571 1150

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 2 S0/ L0200 G el
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 83250 83945 8089,1 80751 7910,7
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 74 74 72 72 70
< Cumulative average current account in domestic currency (milions of S/) 29229 28411 27547 26814 26118
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 26 27 24 24 23

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 6700 6280 653.0 10190 12790
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) 3000 1920 2100 2400 1410
Interest rate : Minimum / Maximum / Average 0,500,50/0,50 0,45/0,45/0,45 045/0,45/0,45 0,45/0,45/0,45 0,45/0,45/0,45
c. Secondary market of CDBCRP and CDBCRP-NR 120 40
6 month term (amount / average interest rate) 120/451
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) SePLRLEI2010) St HED SEPUR20IZ015) SEPUR2LI2015) SEPUR22I20.15)
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 136 396 97,7 81
Flow of foreign exchange position = a + bii- Ciii+ & + f 268 46,1 1601 -124,9
. Spot purchases with non-banking costurmers 407 83 1731 772

i Purchases 2458 3838 2127
ii. ) Sales 2865 2107 349,9
b. Forward purchases with non-banking costumers 405 144 673
i Pacted 265 2151 257.4
ii. ) Redemption 67,0 1006 1901
C. Forward sells with non-banking costumers 812 867 2235
i Pacted 54,1 1577 1116
ii. ) Redemption 1352 710 3351
d. Interbank operations
i spot 3208 3587 4242 2393 3986
i Forward 100 37,0 150
e. Spot sales due to NDF redemption and swaps 545 -357,8 405 448 1298
i Purchases 175 1362 575 653 3163
ii. ) Sales 63,0 494,0 98,0 1101 1865
f. Change due to FX options 03 354 i3 o5 96
9. Net operations with other financial institutions 217 493 936 263 -216,0
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33958 3,3886 3,380 33759 33523
(%) Preliminar information




