CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jul 18, 2016 Jul 19, 2016 Jul 20, 2016 Jul 21, 2016 Jul 22, 2016
1. Commercial bank current account before Central Bank operations 68935 57475 5788,2 47585 41708
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i._Auction sale of CD BCRP 200 300.0 200.0 200 459 500 500.0 500 1000 300.0
Proposals received %05 590,0 748,0 467 459 2305 957,6 1728 289,1 5150
Maturity 171d  360d 540d 86d 539d 538d 85d 357d  357d  147d
Interest rate : Minimum 430 450 475 425 487 5,00 437 456 471 435
Masimum 450 480 499 450 530 517 459 484 476 494
Average 443 471 491 443 14 512 450 474 473 473
Stock 199133 205723 205223 209723 209723
Next maturity CD BCRP (Jul 25, 2016) 1001
D BCRP matured from Jul 25 to 25, 2016
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 10000 10000 10000 10000 10000
Next maturity REPO (Aug 05, 2016 ). 2000
REPO BCRP matured from Jul 25 to 25, 2016
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
Special Repo matured from Jul 25 to 25, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from Jul 25 to 25. 2016
V.. Auction sale of time deosits in domestic currency. 2000.0 2000.0 2000.0 18000 10781 1800.0 2000.0 1100.8 2000.1 1000.0
Proposals received 33245 3007,9 32736 20006 19781 23488 20281 16975 21520 12217
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d d
Interest rate : Minimum 4,00 398 398 397 399 398 397 4,00 410 4,00
Masimum 4,06 403 404 4,00 420 410 425 415 424 420
Average 403 400 402 399 403 405 214 4,07 218 213
Stock 40000 38000 37781 31998 3000.1
Next maturity of time deposits (Jul 25, 2016) 3000.1
Time Deposits matured from Jul 25 t0 25, 2016 3000,1
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Interest rate : Minimum
Maimum
Average
Stock 16000 16000 16000 16000 16000
Next maturty of time deposits TP (Sep 2, 2016) 300,0
‘Time Deposits TP matured from Jul 25 to 25, 2016
vil. 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 Jul 25 to 25, 2016
vii. Auction sale of CDR BCRP 1000
Proposals received 1000
62d
Interest rate : Minimum 055
Maimum 055
Average 055
Stock 24840 21040 19370 19370 18670
Next maturity CDR BCRP (Jul 27, 2016) 334
CRP matured from Jul 25 10 25, 2016 1253
ix Auction sale of Swan operation in foreian currency
rece
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 157001 157001 157001 157001 157001
Next maturity Swap (Aug 19, 2016) 500,0
Swan matured from Jul 25 to 25.
79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0
Swap foreign currency matured from Jul 25 1o 25, 2016
Xi. Auction sale of Swa oeration in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430
Swap foreign currency matured from Jul 25 to 25, 2016
xii. Auction FX Swap Sell BCRP 200.0 2000 500 100 100 8000
Proposals received 549,0 3850 888 318 413 937,0
Maturity 62d 62d 92d 62d 62d 62d
Interest rate : Minimum 019 029 019 023 001
aximum 044 070 029 023 004 070
Average 030 047 024 023 002 048
Stock 74183 73234 72834 71934 70634
Next maturity FX Swap Sell (Jul 25, 2016) 230,0
FX Swap Sell currency matured from Jul 25 0 25, 2016 4810
b. Central Bank foreian currency oberations 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 (i
i. Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv 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 22033 Lega2 s L1007 L0
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daly efective rate) 0,0138% 0,0137% 0,0136% 0,0136% 0,0136%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 480% 480%
c. Monetary regulation credit
Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 7487 2500 394.1 412 292.7
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 ek SR S50 863 o0
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 81398 82003 79390 79390 79390
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 77 77 75 75 75
¢ Cumulative average current account in domestic currency (milions of S/) 31934 2907,0 28087 28150 28150
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 28 29 26 26 26
6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 5555 7635 10010 13930 17290
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,30/4,25 4,25/4,30/4,25
b. Interbank operations (foreign currency) 978 430 350 300 100
Interest rate : Minimum / Maximum / Average 0,60/0,65/0,61 0,60/0,60/0,60 0,60/0,60/0,60 0,60/0,60/0,60 0,60/0,60/0,60
c. Secondary market of CDBCRP and CDBCRP-NR 1200 1850 507 2810
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 120/4,39 55.0/455 871456 1501/4,60
24 month term (amount / average interest rate) 130/4,64 40,0/4,61 12007461
., Jul 15,2016 Jul 18, 2016 Jul 19,2016 Jul 20,2016 Jul 21,2016
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 422 1357 166 336 48
Flow of foreign exchange position = + bii - c.ii + & + 203 530 24 1498 684
a_Spot purchases with non-banking costumers 2810 976 107.7 189.1 705
i, Purchases 4350 2432 3227 2684
ii.) Sales 154,0 1456 1336 1979
b. Forward purchases with non-banking costumers 3135 46 7.0
i ed 3905 2478 1852
ii. ) Redemption 770 2523 202,1
C. Forward sells with non-banking costurmers 177 162.1 262
i Pacted 1556 207,9 1771
ii.) Redemption 1379 458 1510
d. Interbank operations
i Spot 2416 1870 3856 3795 5275
i Foward 200 150 270 170 250
€. Spot sales due to NDF redemption and swaps 460 824 372 4715 538
i, Purchases 176 1041 916 43,1 1353
ii.) Sales 716 186,5 54,4 2146 189,0
f. Change due to FX options 0.9 0.2 15 33 o7
g. Net operations with other financial institutions 6032 798 -1163 87,9 303
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2780 32791 32048 33105 33224
(%) Prefiminar information




