CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May 30, 2016 May 31, 2016 Jun 1, 2016 Jun 2, 2016 Jun 3, 2016
1. Commercial bank current account before Central Bank operations 24016 25033 19485 19056 986.8
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i._Auction sale of CD BCRP 200 300 300
Proposals received 1114 930 95
Maturity 164d 5544 371d
Interest rate : Minimum 4,60 520 480
Masimum 465 525 495
Average 464 524 494
Stock 162023 162023 162323 162623 162623
Next maturity CD BCRP (Jun 9, 2017) 12501 12501 12501 12501 12501
D BCRP matured from Jun 6 10 10, 2016 1550,1
ii. Outcome of the buvina auction sale securities (Repo) 1300.00 300 2000 1000 300 14000
Proposals received 3535,00 1450 3925 2045 1105 24345
Maturity 1d 7d 1d 3d 185d 3d
Interest rate : Minimum 494 513 475 435 562 475
Masimum 5,00 536 531 505 572 500
Average 498 528 508 492 567 470
Stock 500,0 500,0 18000 28000 35000
Next maturity REPO (Jun 6, 2016 ). 300,0 300,0 13000 20000 24000
REPO BCRP matured from Jun 6 to 10, 2016 13000 20000 13000
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 11000 8996 5000
Next maturity Special Repo (). 200,4 400,0 500,0
Special Repo matured from Jun 6 to 10, 2016 11021 901,8 500,0
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from Jun 6 to 10. 2016
V.. Auction sale of time deosits in domestic currency. 1324.50 1202.00
Proposals received 1324,50 1202,00
Maturity 1d 1d
Interest rate : Minimum 4,09 211
Masimum 425 425
Average 217 419
Stock 13245 12020
Next maturity of time deposits () 13245 12020
Time Deposits matured from Jun 6 to 10, 2016 13245 12020
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 19000 19000 19000 19000 19000
Next maturity of time deposits TP (Jun 10, 2016) 300,0 300,0 300,0 300,0 300,0
Time Deposits TP matured from Jun 6 to 10, 2016 300,0
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 300.0 300.0 300.0 300.0
Next maturity of time deposits BN () 300,0 300,0 300,0 3000
Time Deposits BN matured from Jun 6 to 10, 2016
vii. Auction sale of CDR BCRP 68.0 2000 280.0
Proposals received 68,0 200,0 280,0
Maturity %2d 92d 92d
Interest rate : Minimum 065 0,70 069
Maimum 065 070 070
Average 065 070 070
Stock 43331 39707 37700 35490 3549,
Next maturity COR BCRP (Jun 6, 2016) 230,0 200,0 200,0 2000 2000
P matured from Jun 6 10 10, 2016 230,0 374,0
ix Auction sale of Swap operation in foreian currency 3000
osals received 850
Maturity 728d
Interest rate : Minimum 465
Maxim 541
Averaae 201
Stock 160000 157000 157000 15700.0 16 000.0
Next maturity Swap (Jun 13, 2016) 300,0 300,0 300,0 300,0 300,0
Swan matured from Jun 6 to 10. 2016 300.0
x. Auction sale of Swa operation in foreian currency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 300,0 300,0
Swap foreign currency matured from Jun 6 to 10, 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) 243,0 2430 2430 2430 2430
Swap foreign currency matured from Jun 6 to 10, 2016
xii. Auction FX Swap Sell BCRP 200.0 100 350 90.0 2300
Proposals received 554,0 465 1155 2550 840,0
Maturity 93d 92d 92d 92d 92d
Interest rate : Minimum 01 0,01 0,00 01 01
aximum 014 -0,01 019 0,05
Average 011 0,01 .13 0,05
Stock 187914 191422 187823 186018
Next maturity FX Swap Sell (Jun 7, 2016) 992 88,0 230,7 140
FX Swap Sell currency matured from Jun 6 to 10, 2016 17,9 3187 230,7 140
b. Central Bank foreian currency oberations at over-the-counter
i, Purchase (millons of USS)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (mi
i. Purchase (millons of USS)
ii. Selling ~ (millions of USS)
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 S L33 SUES = S8808
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (day efective rate) 0,0134% 0,0134% 0,0134% 0,0134% 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 4655 4037 394.0 3954 4030
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 &R0 8230 252k 25002 2838
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 71198 71773 76896 77810 79806
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 68 68 100 87 75
¢ Cumulative average current account in domestic currency (milions of S/) 20837 21435 26245 27456 20443
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 20 20 34 31 28
6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 10120 16115 11480 11635 667.5
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,55/4,46 4,80/4,85/4,80 4,80/5,00/4,88 4,80/4,85/4,83
b. Interbank operations (foreign currency) 150 150 1900 1720 2440
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,45/0,41
c. Secondary market of CDBCRP and CDBCRP-NR 32 60 235
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 235/495
24 month term (amount / average interest rate) 601520
7. Operations in the foreign exchange market (millions of USS) [y SpENT [y EEND MavASLIZ010 I GLENS Kunf02)2015)
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 95 189 122 1022 147
Flow of foreign exchange position = + bii - c.ii + & + 1138 81 -144,7 308
a_Spot purchases with non-banking costumers 638 132 310 269
i, Purchases 250,0 1525 2403
ii.) Sales 1861 1393 2135
b. Forward purchases with non-banking costumers 754 43 9.0
i ed 452 158 1110
ii.-) Redemption 1205 201 1020
C. Forward sells with non-banking costurmers 1255 453 262
i Pacted 3293 812 2226
ii.) Redemption 2037 359 2488
d. Interbank operations
i Spot 3583 186,2 440,9 7031 647,7
i Foward 50
€. Spot sales due to NDF redemption and swaps 754 132 147,0 1439 2535
i, Purchases 188,0 274 321,0 2445 3475
ii.) Sales 1126 14,2 1740 1006 94,0
f. Change due to FX options 08 09 09 28 44
g. Net operations with other financial institutions 1346 570 44 -158, 626
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33579 33622 33732 33778 33678
(%) Prefiminar information




