CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jun 13, 2016 Jun 14,2016 Jun 15, 2016 Jun 16, 2016 Jun 17,2016

1. Commercial bank current account before Central Bank operations 38258 4009,2 3567.0 30240 17211

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

a. Central Bank monetary operations
i, Auction sale of CD BCRP 30 100 200 100 100 30 100 100 30 200
Proposals received 146 354 450 3665 367 188 375 336 120 403
Maturity 185d 185d  542d 184d 359d 540d  540d 3584 357d  357d
Interest rate : Minimum 458 466 518 450 480 515 515 480 478 475
Masimum 469 470 524 450 480 518 518 480 478 498
Average 464 469 520 450 480 517 517 480 478 488
Stock 156232 158232 160532 162832 159532
Next maturity CD BCRP (Jun 24, 2017) 330,0 330,0 330,0 330,0 80,0
D BCRP matured from Jun,20 t0 24, 2016 330,0 330,0 330,0 330,0 80,0
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 800,0 800,0 800,0 800.0 500.0
Next maturity REPO (Sep 30, 2016 ). 300,0 300,0 300,0 300,0 2000
REPO BCRP matured from Jun,20 to 24, 2016 300,0 300,0 300,0 3000
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 Jun,20 t0 24, 2016
iv. Auction sale of CDV BCRP
Pronosals recelived
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from Jun.20 to 24. 2016
V.. Auction sale of time deoosits in domestic currency 1199.90 1400.00 1400.00 112320
Proposals received 1243,60 2100,60 1490,20 112320
Maturity 1d 1d 1d 1d
Interest rate : Minimum 4,00 4,00 405 405
Masimum 420 417 420 422
Average 4,05 212 211 412
Stock 11999 14000 14000 11232
Next maturity of time deposits () 11999 14000 14000 11232
Time Deposits matured from Jun,20 to 24, 2016 11999 14000 14000 11232
vi. Auction sale of time deposits TP in domestic currency 300.0 200 300
Proposals received 15070 770 1072
Maturity 182d 182d 3564
Interest rate : Minimum 575 566 576
Maimum 667 592 693
Average 593 574 592
Stock 16000 16000 16000 16000 16000
Next maturity o time deposits TP (Jul 5, 2016) 300,0 300,0 300,0 500,0 500,0
‘Time Deposits TP matured from Jun.20 to 24, 2016 800,0 800,0 800,0 5000
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 Jun, 20 t0 24, 2016
vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 31750 31750 31750 31750 31750
Next maturity CDR BCRP (Jun 23, 2016) 700 700 700 700 700
CRP matured from Jun,20 to 24, 2016
ix Auction sale of Swap operation in foreian currency 300.0
anasals rece 1080.0
Maturity 30 d
Interest rate : 476
[ 518
292
Stock 160000 160000 160000 16 000.0 16 000.0
Next maturity Swap (Jun 27, 2016) 300,0 300,0 300,0 300,0 300,0
0 matur 24. 2016
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 3000 3000
Swap foreign currency matured from Jun,20 to 24, 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,20 to 24, 2016
xii. Auction FX Swap Sell BCRP 290.0 95.0
Proposals received 290,0 442,0
Maturity 92d 92d
Interest rate : Minimum 00 03
aximum 069 034
Average 048 032
Stock 172869 172853 162116 16 056.6 158766
Next maturity FX Swap Sell (Jun 20, 2016) 9.6 300 300 300 250,0
FX Swap Sell currency matured from Jun 20 to 24, 2016 1266 300 300 300 910,0
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 Pul
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 2502 2022 Loar L8 S

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

Fee (daly efective rate) 0,0136% 0,0135% 0,0136% 0,0135% 0,0126%
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 2532 1364 1353 2302 5254

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 22 2228 ool S0 S
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 82763 83243 81536 68961 79777
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 79 79 78 66 76
¢ Cumulative average current account in domestic currency (milions of S/) 32273 32761 30760 17976 29093
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 31 31 29 17 28

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 7350 6630 7705 8785 10165

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 4,25/4,25/4,25
b, Interbank operations (foreign currency) 96,0 1140 2020 3250 1650
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,4010,40/0,40 0,40/0,45/0,40 0,40/0,45/0,41 0,40/0,45/0,41
c. Secondary market of CDBCRP and CDBCRP-NR 600 120,0 633
6 month term (amount / average interest rate) 60,0/4,50 40,0/450
12 month term (amount / average interes rate) 80,0 /4,80 63.3/4,79
24 month term (amount / average interest rate)

., Jun 10,2016 Jun 13,2016 Jun 14,2016 Jun 15,2016 Jun 16, 2016
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 1136 264 302 2134 1613
Flow of foreign exchange position = + bii - c.ii + & + 293 87,9 233 1393
a_Spot purchases with non-banking costumers 424 817 424 1340

i, Purchases 2784 3426 2865 3303
ii.) Sales 2360 2609 2441 1963
b. Forward purchases with non-banking costumers 1256 429 621 21
i ed 1865 115 2239 1947
ii.-) Redemption 60,9 686 1618 2668
C. Forward sells with non-banking costurmers 347 1010 234 -139.2
i Pacted 1148 1391 169,0 1285
ii.) Redemption 80,1 381 1924 267.7
d. Interbank operations
i Spot 2659 4102 4156 188,0 4468
i Foward 50 50 4,0
e. Spot sales due to NDF redemption and swaps 3952 247 311 58
i, Purchases 605,0 35,1 1838 2653
ii.) Sales 2098 598 1527 259.4
f. Change due to FX options 847 05 56 o8
g. Net operations with other financial institutions 1722 04 3362 456
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33193 33301 33379 33174 33362
(%) Prefiminar information




