CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jul 25, 2016 Jul 26, 2016 Jul 27, 2016
1. Commercial bank current account before Central Bank operations 41641 39155 38407
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 500 500 1000
Proposals received 199,0 3655 3715
Maturity 1644 5314 1534
Interest rate : Minimum 450 4,90 460
Maximum 4,80 500 475
Average 4,66 4,99 am
Stock 209222 209222 210032
Next maturity CD BCRP (Ago 11, 2016) 8458
D BCRP matured from aug 010 05, 2016
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturty
Interest rate : Minimum
Maximum
Average
Stock 10000 10000 10000
Next maturity REPO (Aug 05, 2016 ). 2000
REPO BCRP matured from aug 01 to 05, 2016 2000
i Outcome of the buvina auction sale securites (Soecial Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Special Repo 0.
Special Repo matured from aug 010 05, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maxmum
Averace
Stock
Next maturitv CDV BCRP )
CDV BCRP matured from aua 01 to 05. 2016
V. Auction sale of time denosits in domestic currency 1000.0 4909 12872 1000.0 17000 1000.0 1258.4
Proposals received 23796 4999 1287.2 18730 1762.7 20018 12584
Maturity 1d 7d 1d 1d 1d 54 5d
Interest rate : Minimum 410 418 4,00 4,10 405 4,08 4,08
Maximum 418 425 424 410 4,05 4,20 424
Average 415 424 410 410 4,05 419 420
Stock 27871 32000 27584
Next matriy of time deposits (Ago 01, 2016) 22584
Time Deposits matured from aug 01 to 05, 2016 22584
Vi, Auction sale of time deposits TP in domestic currency
Proposals received
Maturty
Interest rate : Minimum
Maxmum
Average
Stock 16000 16000 16000
Next maturiy of time deposits TP (Sep 2, 2016) 3000
Time Deposits TP matured from aug 01 o 05, 2016
Vi Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturiy of time deposits BN ()
Time Deposits BN matured from aug 01 to 05, 2016
Vi, Auction sale of CDR BCRP
Proposals received
Maturty
Interest rate : Minimum
Maxmum
Average
Stock 18670 18340 17430
Next maturity CDR BCRP (Ago 03, 2016) 2850
CRP matured from aug 01 (o 05, 2016 2850
ix. Auction sale of Swap operation in foreian currency
recei
Maturity
Interest rate : Minimum
‘Maximu
Averaqe
Stock 157001 157001 157001
Next maturity Swap (Aug 19, 2016) 500,0
matured from aua 01 to 05. 2016
x Auction sale of Swan operation in foreian currency (Expansion)
Pronosals recer
Maturity
Interest rate : Minimum
imum
Average
Stock 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 3000
‘Swap foreign currency matured from aug 01 to 05, 2016
%i. Auction sale of Swap oberation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 48047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 2430
Swap foreign currency matured from aug 01 10 05, 2016
Xi. Auction FX Swap Sell BCRP. 2300 2500 1000
Proposals received 807,0 7400 2000
Maturity 63d 62d 62d
Interest rate : Minimum 0,07
imum 001 0,03
Average 001 0,05
Stock 70634 68454 66874
Next maturity FX Swap Sell (Ago 01, 2016) 1250
FX Swap Sell currency matured from aug 01 to 05, 2016 6230
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (milions of USS)
werage exchange rate (S/. US$)
il Selling(millons of USS)
Average exchange rate (S/. USS
. Operaions wih Tesoro Publico (millons of USS)
i._Purchase (milions of USS)
il Selling(millons of USS)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and TP
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP
5. Commercial bank current account before close of the day Ls270 Ll SR
4. Central Bank monetary operations
2. Swap operations of foreign currency.
Fee (daly efeciive rate) 0,0136% 0,0136% 0,0136%
b. Outcome of the direct temporary buying securites (Repo)
Interest rate 4,80% 4,80% 4,80%
c. Monetary regulation credit
Interest rate 4,80% 4.80% 4,80%
d. Overnight deposits in domestic currency 5033 569 6058
Interest rate. 3,00% 3,00% 3,00%
5. c I bank current account in the BCR at close of the day Ry SE 5263
< Cumulative average reserve balances in domestic currency (millions of ) (*) 75299 76089 76089
t Cumulative average reserve balances in domestic currency (% of liabilties subject to reserve requirements) (*) 71 71 71
« Cumulative average current account in domestic currency (millons of S/) 25583 25044 25044
¢ Cumulative average current account in domestic currency (% of libilties subject to reserve o) 23 23 23
6. Interbank market and Secondary market of CDBCRP
2. Interbank operations (domestic currency) 16295 12900 14915
Interest rate : Minimum / Maximum / Average 4,25/4,30/4,25 4,25/4,30/4,25 4,25/4,30/4,26
b. Interbank operations (foreign currency) 210 i sim
Interest rate : Minimum / Maximum / Average 0,60/0,60/0,60
c. Secondary market of CBCRP and CDBCRP-NR 2050 1006 800
& month term (amount / average interest rate)
12 month term (amount / average interes rate) 100/4,40
24 month term (amount / average interest rate) 45.0/4.80 250/4.95
7. Operations i the foreign exchange market (millions of US$) u1§2232016) pug2512016 U §2612016
Flow of foreign exchange position ajusted by forwards = a+ bi-c.i+ e+ f 80,0 394 1229
Flow of foreign exchange position = a -+ bii-ciii+ e + f 27,9 1053
2. Spot purchases with non-banking costumers 29 1262
i, Purchases 2328
i) Sales 2357
b. Forward purchases with non-banking costumers 473
i Pacted 1370
i) Redemption 897
. Forward sells with non-banking costumers 643
i, Pacted 168,1
i, Redemption 1038
d. Interbank operations
i spot 587.0 3321
i Foward 150 130
e. Spot sales due to NDF redemption and swaps 157 1507
i, Purchases 9.1 2353
i) Sales 834 847
f. Change due to FX options 00 A5
9. Net operations with other financial institutions L7 100,
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33224 3.8477 33501
() Preliminar information




