CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jul 11, 2016 Jul 12, 2016 Jul 13, 2016 Jul 14, 2016 Jul 15, 2016
1. Commercial bank current account before Central Bank operations 4867,1 63822 72991 77508 68736
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 30 200 300 200 6000 301 5000  500.0 300 500.0 800.0 600.0 200.0 300.0
Proposals received 152 696 965,0 11595 11370 1895 8560 10080 [ 227.0 12293 13740 10485 4250 696,0
Maturity 178d 549d 359d s548d 7d  547d  358d  547d 357d  357d 546d 31d 363 543d
Interest rate : Minimum 435 485 459 471 100 460 440 461 3,69 375 4,60 250 430 486
Masimum 435 485 4,60 471 360 470 440 461 374 465 499 3,00 472 495
Average 435 485 4,60 471 225 467 440 461 372 4,47 485 266 465 491
Stock 164434 170434 182735 181833 192833
Next maturity CD BCRP (Jul 20, 2016) 400,0 400,0 14202 600,0 600,0
CD BCRP matured from Jul 18 to 22, 2016 18202 18202 14202 600,0
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity 002 460,73 425,46
Interest rate : Minimum
Masimum
Average
Stock 10000 10000 10000 10000 10000
Next maturity REPO (Aug 05, 2016 ). 200,0 200,0 200,0 2000 2000
REPO BCRP matured from Jul 18 to 22, 2016
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 Jul 18 to 22, 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 18 to 22. 2016
V.. Auction sale of time deposits in domestic currency 1700.00 1000.0 19009 1000.0 2499.9 1999.9 1900.9 2000.0 2200.0
Proposals received 3379,90 23416 34431 22146 3262,4 20485 3302,0 27311 33135
Maturity 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 385 398 396 4,00 392 398 396 3,98 390
Masimum 410 4,09 412 4,09 410 410 4,09 4,07 404
Average 398 404 405 405 404 408 405 404 399
Stock 17000 29999 34999 3999.8 42000
Next maturity of time deposits (Jul 18, 2016) 17000 29999 34999 3999,9 42000
Time Deposits matured from Jul 18 10 22, 2016 17000 29999 34899 3999,9 42000
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of time deposits TP (Sep 2, 2016) 300,0 300,0 300,0 300,0 300,0
‘Time Deposits TP matured from Jul 18 to 22, 2016
vil. 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 18 to 22, 2016
vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 31050 29400 28850 28850 2715,
Next maturity CDR BCRP (Jul 18, 2016) 1650 55,0 1700 1700 2310
P matured from Jul 18 10 22, 2016 390,0 2250 1700 1700 948,0
ix Auction sale of Swap operation in foreian currency 2000
rece 380.0
Maturity 730d
Interest rate : Minimum 505
Mai 521
Averaae 516
Stock 157001 157001 157001 157001 157001
Next maturity Swap (Aug 19, 2016) 500,0 500,0 500,0 500,0 500,0
Swan matured from Jul 18 to 22. 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 Jul 18 to 22, 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 Jul 18 to 22, 2016
xii. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 104963 102063 94131 84743 74183
Next maturity FX Swap Sell (Jul 19, 2016) 400 99,0 330 300 294.9
FX Swap Sell currency matured from Jul 18 0 22, 2016 464,0 424,0 1630 300 22449
b. Central Bank foreian currency oberations at over-the-counter 7545 4363 577.3 7246 7769
i. Purchase (millions of US$) 2300 1330 1760 2210 2370
verage exchange rate (S/. US$) 33 33 33 33 33
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
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 SR 22 R S 23205
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daly efective rate) 0,0138% 0,0138% 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% 480%
c. Monetary regulation credit
Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 10930 919.0 7159 10753 902.4
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 238 22 20303 20 2o
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 8790,0 88045 85855 85023 83556
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 84 84 82 81 79
¢ Cumulative average current account in domestic currency (milions of S/) 37952 38007 35416 34367 32824
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 36 36 34 33 31
6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 7115 5030 3200 4205 6130
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b, Interbank operations (foreign currency) 68.0 1120 430 66,0 550
Interest rate : Minimum / Maximum / Average 0,45/0,45/0,45 0,45/0,60/0,52. 0,60/0,60/0,60 0,60/0,60/0,60 0,60/0,60/0,60
c. Secondary market of CDBCRP and CDBCRP-NR 300 569,2 642 100,0
6 month term (amount / average interest rate) 30/4,35 4501446
12 month term (amount / average interes rate) 113,0/4,60 5001/4,40
24 month term (amount / average interest rate) 142/4,70 10007461
., Jul 08, 2016 Jul 11,2016 Jul 12,2016 Jul 13,2016 Jul 14,2016
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f -106,9 769 886 34
Flow of foreign exchange position = + bii - c.ii + & + 1444 -137,0 672 9.9
a_Spot purchases with non-banking costumers 1032 685 2817
i, Purchases 2790 2121 57,0
ii.) Sales 1758 1436 1753
b. Fonward purchases with non-banking costumers 1236 2954 1450
i Pacted 1661 4115 359.4
ii. ) Redemption 289,7 1161 2144
C. Forward sells with non-banking costurmers -180.4 53 752
i Pacted 736 1255 115
ii.) Redemption 254,0 1308 186,7
d. Interbank operations
i Spot 2185 1750 2374 1547 1531
i Foward 200 50
€. Spot sales due to NDF redemption and swaps 597 53,9 23 630 89.0
i, Purchases 673 2326 1121 1464 167.9
ii.) Sales 76 2865 14,4 2094 789
f. Change due to FX options 1 16 01 03 05
g. Net operations with other financial institutions 2051 -247,1 2753 -555.4 -504,6
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2840 32801 3,2806 32801 32788
(%) Prefiminar information




