CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

September 26, 2016 September 27, 2016 September 28, 2016 September 29, 2016 September 30, 2016

1. Commercial bank current account before Central Bank operations, 20509 23526 26961 27246 22867

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

i. Auction sale of CD BCRP 37.2 300 300
Proposals received 372 1690 1246
Maturity 164d 526d 343d
Interest rate : Minimum 450 485 465
Maximum 475 485 472
Average 4,60 485 4,69
Stock 272151 272151 272451 272751 272751
Next maturity CD BCRP (Oct 06, 2016) 510,10 510,1 510,1
CD BCRP matured from october 3107, 2016
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 800,0 800,0 800,0 800,0 600.0
Next maturity REPO (Dec 5, 2016 ). 200,0 200,0 300,0
REPO BCRP matured from october 30 7, 2016 200,00 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 october 310 7, 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured from october 3 to 7 . 2016
V.. Auction sale of time deposits in domestic currency 850,0 12924 16002 18000 899.7
Proposals received 12139 12924 18780 18234 899,70
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 378 374 398 4,00 398
Maximum 378 424 424 424 425
Average 378 396 419 213 416
Stock 8500 12924 1600.2 18000 8997
Next maturity of time deposits (Oct. 3 , 2016) 850,0 16002 899,7
Time Deposits matured from october 310 7 , 2016 850,0 1600,2 89,7
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 october 3 to 7., 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 october 310 7., 2016
vii. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 6000 600.0 6000 600.0 600.0
Next matuity CDR BCRP (Sep 22, 2016) 1000 1000 1000
R BCRP matured from october 310 7., 2016
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 october 3 to 7 . 2016
x 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 october 3107, 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 october 310 7 , 2016
i, Auction FX Swap Sell BCRP 3000
Proposals received 9600
Maturity 61d
Interest rate : Minimum 126
aximum 117
Average 121
Stock 693.6 665.0 665.0 965.0 965.0
Next maturity FX Swap Sell (Oct 3, 2016) 286 1650 1650
FX Swap Sellcurrency matured from october 310 7, 2016 286 165,0
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. L1637 L0602 SEED 5200 86540

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

Fee (daly efective rate) 0,0134% 0,0134% 0,0134% 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 208.4 249.0 4790 3425 436

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 ) Si12 e & SEE0
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 7699,7 77428 75778 75050 74876
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 68 69 67 67 67
< Cumulative average current account in domestic currency (milions of S/) 24236 23650 23015 22460 22159
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 22 22 20 20 20

6. Interbank market and Secondary market of CDBCRP.

. Interbank operations (domestic currency) 11570 787.0 7340 7090 8400
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) 50 50 180 700
Interest rate : Minimum / Maximum / Average 0,45/0,45/0,45 0,45/0,45/0,45 0,45/0,45/0,45 0,45/0,45/0,45
c. Secondary market of CDBCRP and CDBCRP-NR 149,0 510 90 200 200
6 month term (amount / average interest rate) 180/4,53 200/454
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) St EHED Seth EHED SepUR27I2015) SEPURZ8I20.15) SEPUR20I20.15)
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 826 688 188 372 273
Flow of foreign exchange position = a + bii- Ciii+ & + f 55 1327 1047 1020
. Spot purchases with non-banking costurmers 216 1315 985 1297

i Purchases 2713 1480 269,4 2563

ii. ) Sales 2497 2795 170,9 386,0
b. Forward purchases with non-banking costumers 1450 1253 524 21362

i Pacted 2124 259,0 1161 176

ii.) Redemption 673 1337 637 2538
C. Forward sells with non-banking costumers 676 646 970 1022

i Pacted 1078 1180 2228 1339

ii. ) Redemption 40,1 534 1258 236,1
d. Interbank operations

i spot 3656 1487 2746 2834 5089

i Forward 350 280 50 30 30
e. Spot sales due to NDF redemption and swaps 432 757 650 145 86

i Purchases 200 523 1246 139.7 2302

ii. ) Sales 632 1279 596 154,2 2217
f. Change due to FX options 03 32 27 34 202
9. Net operations with other financial institutions 00 58 53 60 899
h. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 33552 33611 33701 33765 33893
(%) Preliminar information




