CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jun 27,2016 Jun 28, 2016 Jun 30, 2016 Jul 1, 2016
1. Commercial bank current account before Central Bank operations 23057 2584,0 1989,2 12422
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i.. Auction sale of CD BCRP 30.0 1001 300
Proposals received 1915 3200 1895
Maturity 171d 373d 371d
Interest rate : Minimum 4,47 474 478
Masimum 448 488 480
Average 4,48 4,80 479
Stock 159932 160933 161233 161233
Next maturity CD BCRP (Jul 13, 2016) 400,00 400,0
D BCRP matured from Jul 4 to 8, 2016
ii. Outcome of the buying auction sale securities (Repo) 2300
Proposals received 3940
Maturity 3d
Interest rate : Minimum 4,60
Masimum 495
Average 486
Stock 800,0 800,0 800,0 36000
Next maturity REPO (Jul 4, 2016 ). 200,0 23000
REPO BCRP matured from Jul 4 to 8, 2016 28000
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity Special Repo ().
‘Special Repo matured from Jul 4 10 8, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from Jul 4 to 8. 2016
V.. Auction sale of time deposits in domestic currency 14028 13824 10655
Proposals received 14028 13824 10655
Maturity 1d 2d 1d
Interest rate : Minimum 395 402 395
Masimum 425 425 425
Average 4,04 214 414
Stock 14028 13824 10655
Next maturity of time deposits () 13824
Time Deposits matured from Jul 4 10 8, 2016 13824
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 16000 16000 16000 16000
Next maturity o time deposits TP (Jul 5, 2016) 500,0 500,0
Time Deposits TP matured from Jul 4 to 8, 2016
vii. 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 4 to 8, 2016
Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 31050 31050 31050 31050
Next maturity CDR BCRP (Jul 12, 2016) 1650 165,0
R BCRP matured from Jul 4 to 8, 2016
i Auction sale of Swap operation in foreian currency 300.0 300.1
osals receive 11120 926.0
Maturity 728d 728d
Interest rate : Minimum 498 511
Maxim 511 520
Averaae 508 513
Stock 16 000.0 160000 158001 158001
Next maturity Swap (Jul 5, 2016) 500,0 300,0
Swan matured from Jul 4 to 8. 2016 500.0
x. Auction sale of Swan oneration in foreian currency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
@ximum
Average
Stock 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 3000
Swap foreign currency matured from Jul 40 8, 2016
Xi. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 28047 28047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430 2430
Swap foreign currency matured from Jul 4to 8, 2016
xi. Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
@ximum
Average
Stock 139858 133018 124928 121328
Next maturity FX Swap Sell (Jul 7, 2016) 586,8 1368
FX Swap Sell currency matured from Jul 4 to 8, 2016 1368
b. Central Bank foreign currency operations at over-the-counter 33
i. Purchase (millions of US$) 10
Average exchange rate (S/. US$) 33
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (milions of US$)
i, Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP

3. Commercial bank current account before close of the day SO LiotS e oe=s

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

Fee (daly efective rate) 0,0136% 0,0129% 00137% 00127%
b. Outcome of the direct temporary buying securities (Repo) 2150

Interest rate. 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit

Interest rate. 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 171 3968 5405 2709

Interest rate. 3,00% 3,00% 3,00% 3,00%

5. C I bank current account in the BCR at close of the day = ey 6533 SIS
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 77810 72204 69795 87832
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 87 69 67 20
¢ Cumulative average current account in domestic currency (milions of S/) 23030 22459 20810 37746
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 31 21 19 17

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 5540 7680 692.8 4650

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,80/4,64
b. Interbank operations (foreign currency) 40 110 2950 97,0
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,400,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 168 192 100
6 month term (amount / average interest rate) 16,8/4,48 1077448
12 month term (amount / average interes rate) 851488
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) U2 2016 Ung2/)2016 28 2016 I ERDENS
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 382 1294 506 1178
Flow of foreign exchange position = + bii - cii + & + 68,4 101 622 2428
a_Spot purchases with non-banking costumers 163 939 747 1543

i, Purchases 2756 338,1 4789
ii.) Sales 2593 2634 3246
b. Fonward purchases with non-banking costumers 410 7 21913
i Pacted 1354 1946 1430
ii.-) Redemption 944 1229 3343
C. Forward sells with non-banking costurmers -1045 9.1 709
i Pacted 439 2412 2353
ii.) Redemption 1484 2503 306.2
d. Interbank operations
i Spot 1699 2955 3343 2754
i Forward 250 300
€. Spot sales due to NDF redemption and swaps 292 290 1193 635
i, Purchases 565 1529 2289 2860
ii.) Sales 857 1819 1095 2226
f. Change due to FX options 19 05 20 16
g. Net operations with other financial institutions 424 877 -207,0 2448
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33175 33202 33012 32800
(%) Prefiminar information




