CENTRAL RESERVE BANK OF PERU
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jul 1, 2016 Jul 4,2016 Jul 5, 2016 Jul 6, 2016 Jul 7, 2016 Jul 8, 2016
1. Commercial bank current account before Central Bank operations 12422 19576 20036 33068 4574,1 39489
2. Monetary and exchange Ceniral Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 200 300 30.1
Proposals received 1370 158,0 1700
Maturity 185d s54d 364d
Interest rate : Minimum 440 495 470
Maximum 4,40 500 470
Average 4,40 4,98 4,70
Stock 161233 161533 161533 161833 162134 162134
Next maturity CD BCRP (Jul 13, 2016) 400,00 400,0
CD BCRP matured from Jul 11 10 15, 2016 18202
ii. Ouicome of the buvina auction sale securities (Reoo) 500 2300 1000 300 1000 1000 500 500 200 600 210,00
Proposals received 1550 3940 2060 900 1860 2150 1760 1800 500 910 210,00
Maturity 7d 3d 1d 7d 1d 1d 1d 1d 30d  1d 1d
Interest rate : Minimum 531 4,60 481 481 482 475 476 475 480 425 425
aimum 531 495 481 481 488 486 476 482 480 475 430
Average 531 486 481 481 485 482 476 478 480 430 426
Stock 36000 36000 31000 29000 20100 13000
Next maturity REPO (Jul 11, 2016). 300,0
REPO BCRP matured fiom Jul 1110 15, 2016 300,0
‘Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturty Special Repo 0.
ecial Repo matured from Jul 1110 15, 2016
v. Auction sale of CDV BCRP
roposals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity CDV BCRP 0
RP matured from Jul 11 10 15. 2016
v. Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity of time deposits ()
Time Deposits matured from Jul 11 t0 15, 2016
Vi Auction sale of time deosits TP in domestic currency 500.0
Proposals received 13960
Maturity 365d
Interest rate : Minimum 578
aximum 6,60
Average 58
Stock 16000 16000 16000 16000 16000 16000
Next maturity of time deposits TP (Sep 2, 2016) 300,0
Time Deposits TP matured from Jul 1110 15, 2016
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity of time deposits BN
Time Deposits BN matured from Jul 11 to 15, 2016
viil. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 31050 31050 31050 31050 31050 31050
Next maturity COR BCRP (Jul 12, 2016) 165,0
CDR BCRP matured from Jul 11 to 15, 2016 390,0
ix. Auction sale of Swan ooeration in foreion currency. 300.0
Pronosals received 12700
i 5494
Interest rate : Minimum 515
Magmum 521
Average 519
Stock 158001 158001 15600.1 15800.1 158001 15800.1
Next maturity Swap (Jul 11, 2016) 300,0
Swan matured from Jul 11 10 1. 2016 30000
. Aucton sle of Swap operaion n orian curtency Exmansion)
Maturity
Interest rate : Minimum
aximum
Average
stock 79000 79000 79000 79000 79000 79000
Next maturty Swap foreign currency (January 17, 2017) 300,0
‘Swap foreign curtency matured from Jul 1110 15, 2016
3. Auction sale of Swa operation in foreian currency (Susttution)
Proposals received
Matrity
Interest rate : Minimum
Maxmum
Average
458047 48047 48047 48047 48047 48047
Next maturty Swap foreign currency (May 26, 2017) 2430
Swap foreign currency matured from Jul 11 t0 15, 2016
»i. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 121328 121328 117058 117058 10557.0 10557,0
Next maturity FX Swap Sel (Jul 11, 2016) 60,7
FX Swap Sell currency matured from Jul 1110 15, 2016 524,7
b, Central Bank foreian currency operations at over-the-counter 33 1905 916.1 66 958.0
i._Purchase (millons of USS) 10 580 2791 20 2920
rage exchange rate (S/. USS) 33 33 33 33 33
ii.Selling (millions of USS)
Average exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
d. Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.
3. Commercial bank current close of the day o8 el CEED BERD o0 205
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efeciive rate) 0,0127% 0,0137% 0,0137% 0,0138% 0,0138% 0,0128%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,.80% 4,80% 4,80% 4,80% 4,80%
. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80% 4,80%
d. Ovenight deposits in domestic currency 2109 3178 3161 3009 10500 16637
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00% 3,00%
5. Commercial bank current account in the BCR at close of the day SIS l003) OS] BERD SL03) S22
balances « of ) () 69795 69795 69795 69795 69795 89665
t cumul balances liabiliies subject to ) 67 67 67 67 67 86
¢ Cumulative average current account in domesiic curtency (millions of S/) 19641 37746 38560 39003 41156 40066
« cumu account in domesti (9% of labiltes subject 0 rest G} 19 19 19 19 19 38
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 4650 4550 385.0 83.0 2695 487.0
Interest rate : Minimum / Maximum | Average 4,25/0,80/4,64. 4,70/4,70/4,70 4,50/4,80/4,61 4,25/4,50/4,41 4,2514,2514,25 4,2514,25/4,25
b. Interbank operations (foreign currency) 97.0 1920 1400 165.0 880 68.0
Interest rate : Minimum / Maximum | Average 0,40/0,40/0,40 0,4000,45/0,41 0,40/0,40/0,40 0,40/0,45/0,41 0,45/0,45/0,45 0,45/0,45/0,45
c. Secondary market of CDBCRP and CDBCRP-NR 100 40.0 271 uns3
6 month term (amount / average interest rate) 30/4,40
12 month term (amount / average interes rate) 1131470
24 month term (amount / average interest rate
7. Operations inthe forelgn exchange. (millions o US$) Jun 30,2016 Jul 01,2016 Jul 04,2016 Jul 05,2016 Jul 06,2016 Jul 07,2016
Flow of foreign exchange posiion adjusted by forwards = @+ bi-c.i+e+ 1178 992 07,9 631 213 118
Flow of foreign exchange position = a + b -c.i + e +{ 2428 495 69,7 830 2433 2296
a. Spot purchases with non-banking costumers 1543 1135 155 85.9 383 247,0
Purchases 4789 310,7 1845 260,9 2950 4158
i) Sales 3246 1972 200,0 175,0 168,7
b. Forward purchases with non-banking costumers 1913 6L6 18 175 525
Pacted 143,0 1330 207 199,9 150,8
3 Redemption 3343 714 88 1824 2033
C. Forward sells with non-banking costumers. 209 21044 49.0 948 -158.1
Pacted 2353 1036 532 712 379
2 Redemption 306,2 208,0 42 166.1 196,0
d. Interbank operations
i 2754 5125 337,0 265,9
Foward 300 50
. Spot sales due to NDF redemption and swaps 635 869 233
Purchases 286,0 1542 1785
i) Sales 2226 673 201,7
1. Change due to FX options 16 86 0.9 19
g. Net operations with other financial nstitutions 2448 1220 627 3465
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 32800 32873 32847 32873 32809 3,2840
(%) Preliminar information




