CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jun 6, 2016 Jun 7, 2016 Jun 8, 2016 Jun 9, 2016 Jun 10, 2016
1. Commercial bank current account before Central Bank operations, 25735 28735 33100 44648 41373
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i Auction sale of CD BCRP 200 300 30 100 100 200 100
Proposals received 1710 1525 2705 423 5375 5886 425
Maturity 192d 547d d  s46d  364d 188d 545d
Interest rate : Minimum 4,48 515 480 515 4,80 439 512
Maximum 464 518 485 520 485 470 520
Average 459 516 485 517 484 461 517
Stock 162023 162023 163223 152032 152032
Next maturity CD BCRP (Jun 9, 2017) 12501 12501 12501 3000 330,0
CD BCRP matured from Jun,13 to 17, 2016 1559,1 1550,1 1559,1 300,0 330,0
ii. Outcome of the buvina auction sale securities (Reoo) 800 850 600 600
Proposals received 2085 1445 1045 1265
Maturity 1d 1d 1d 1d
Interest rate : Minimum 482 435 428 425
Maximum 490 476 450 430
Average 485 447 437 426
Stock 27500 23000 11000 800.0 800.0
Next matuity REPO (Jun 6, 2016 ). 16500 12000 300,0 300,0 300,0
REPO BCRP matured from Jun,13 to 17, 2016 19500 15000 300,0
iii Outcome of the buvina auction sale securities (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo ().
pecial Repo matured from Jun, 13 10 17, 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock
Next maturity CDV BCRP (1
CDV BCRP matured fiom Jun.13 to 17. 2016
V.. Auction sale of time deposits in domestic currency 500.00 700.10
Proposals received 995,80 168250
Maturity 1d 3d
Interest rate : Minimum 4,00 4,00
Maximum 412 4,09
Average 4,09 4,04
Stock 5000 1000
Next maturity of time deposits () 500,0 7000
Time Deposits matured from Jun, 13 10 17, 2016 500,0 700,0
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 19000 19000 19000 19000 16000
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,13 to 17, 2016 300,0 300,0 300,0 3000 8000
vil. Auction sale of time deoosits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits BN ()
Time Deposits BN matured from Jun,13 to 17, 2016
vl Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 33490 33490 31750 31750 31750
Next maturity COR BCRP (Jun 6, 2016) 1740 1740 700 700 700
CDR BCRP matured from Jun,13 10 17, 2016 1740 1740
ix. Auction Sale of Swap operation in foreian currency
nosals received
Maturity
Interest rate : Minimum
Maximum
Averace
stock 160000 160000 160000 16 000.0 16 000.0
Next maturity Swap (Jun 13, 2016) 300,0 300,0 300,0 300,0 300,0
‘Swan matured from Jun.13 to 17. 2016 3000
X Auction sale of Swan operation in foreian currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 3000 3000
Swap foreign currency matured from Jun, 13 10 17, 2016
%i. Auction sale of Swap operation in foreian 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 2430 2430
‘Swap foreign currency matured from Jun,13 to 17, 2016
Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 186018 181682 181682 178932 178792
Next maturity FX Swap Sell (Jun 7, 2016) 140 140 140 140 3403
FX Swap Sell currency matured from Jun,13 to 17, 2016 140 140 140 140 766,9
b. Central Bank foreian currency oerations at over-the-counter 1812
i Purchase (millions of US$) 550
werage exchange rate (S/. USS) 32941
ii. Selling _ (millions of US$)
Average exchange rate (S/. US$)
<. Operations with Tesoro Publico (milions of USS)
i Purchase (millions of US$)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.
3. Commercial bank current account before close of the day. GERD CuEs 2oL g SL302
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0136% 0,0137% 0,0137% 0,0136% 0,0126%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 3995 4017 4018 2517 489.0
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
5.C I bank current account in the BCR at close of the day S SOLLY R0 &=n acEs
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 83475 83279 84303 8498,9 83773
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 79 79 80 81 80
< Cumulative average current account in domestic currency (milions of S/) 33581 32084 33968 34781 33475
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 32 31 32 33 32
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 10090 9505 11005 10440 9250
Interest rate : Minimum / Maximum / Average 4,80/4,80/4,80 4,3014,30/4,30 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 2120 207.0 2760 1890 1930
Interest rate : Minimum / Maximum / Average 0,350,40/0,39 0,40/0,45/0,41 0,40/0,45/0,41 0,40/0,45/0,41 0,40/0,45/0,41
c. Secondary market of CDBCRP and CDBCRP-NR 30 70
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) unice)2016 ungoc 2016 unf0/32016 ung082015)
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 881 684 20 1032
Flow of foreign exchange position =+ bii- Ciii+ & + f 97 17,4 416 75,7
. Spot purchases with non-banking costurmers 319 46,4 566 206
i Purchases 2321 1725 2209 238,0
ii. ) Sales 264,0 2188 1643 217.4
b. Forward purchases with non-banking costumers 82 1276 1366 524
i Pacted 943 1764 1960 1874
ii.) Redemption 1025 488 594 1350
C. Forward sells with non-banking costumers 379 583 460 82
i Pacted 2251 228 1912 944
ii. ) Redemption 1872 811 1451 161
d. Interbank operations
i Spot 584,7 6120 682,2 8175 3012
i Forward 100 50 50 25
e. Spot sales due to NDF redemption and swaps 1318 212 913 -118, 1152
i Purchases 1761 726 1431 136 1485
ii. ) Sales 443 254 518 1326 2637
1. Change due to FX options 06 01 04 A7 0
9. Net operations with other financial institutions 577 66,0 -1483 962 784
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33416 33148 33046 32037 33109
(%) Preliminar information




