CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Ago 01, 2016 Ago 02, 2016 Ago 03, 2016 Ago 04, 2016 Ago 05, 2016
1. Commercial bank current account before Central Bank operations 43057 45615 53469 51457 43033
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i._Auction sale of CD BCRP 500 500 204.0 200.0 500 200.0 290.0 5225
Proposals received 241,0 296,0 549,0 458,0 2500 342,0 396,0 2000
Maturity 199d s54d  554d  197d 371d  371d  553d 195d
Interest rate : Minimum 469 490 486 430 470 525 49 364
Masimum 475 4,90 500 430 4,80 475 525 478
Average 472 490 492 430 473 482 508 472
Stock 210532 210532 21507.2 221372 223372
Next maturity CD BCRP (Ago 11, 2016) 8458
D BCRP matured from aug 08 10 12, 2016 8458
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 10000 10000 10000 10000 800.0
Next maturity REPO (Sep 30, 2016 ). 2000
REPO BCRP matured from aug 08 to 12, 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 aug 08 to 12, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from aua 08 to 12. 2016
V.. Auction sale of time deosits in domestic currency.
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity of time deposits (Ago 01, 2016)
Time Deposits matured from aug 08 to 12, 2016
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
Time Deposits TP matured from aug 08 to 12, 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 aug 08 to 12, 2016
vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 17430 17430 14580 14580 14580
Next maturity CDR BCRP (Ago 09, 2016) 500
P matured fiom aug 08 to 12, 2016 500
ix Auction sale of Swap operation in foreian currency
osals received
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 157001 157001 157001 157001 157001
Next maturity Swap (Aug 19, 2016) 500,0
Swan matured from aua 08 to 12. 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
Swap foreign currency matured from aug 08 to 12, 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) 2430
Swap foreign currency matured from aug 08 1o 12, 2016
xii. Auction FX Swap Sell BCRP 2000 300.0
Proposals received 556,0 3450
Maturity 62d 61d
Interest rate : Minimum 0,01 050
aximum 015 070
Average 005 061
Stock 65624 64644 1207 57216 57216
Next maturity FX Swap Sell (Ago 09, 2016) 81,0
FX Swap Sell currency matured from aug 08 to 12, 2016 494,0
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 Publico (mi
i. Purchase (millons of USS)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Commercial bank current account before close of the day ) ROl 02 et 023
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (day efective rate) 0,0135% 0,0135% 0,0135% 0,0135% 0,0135%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit
Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 1663 2254 2120 1062.7 9411
Interest rate. 3,00% 3,00% 3,00% 3,00% 3,00%
5. C I bank current account in the BCR at close of the day CERR RS0 R0 =D 51522
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 92545 84651 94184 92034 92034
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 395 124 85 83 83
¢ Cumulative average current account in domestic currency (milions of S/) 22434 40894 42128 43388 40453
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 174 48 39 37 37
6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 17120 18105 17985 10320 11810
Interest rate : Minimum / Maximum / Average 4,25/4,30/4,26 4,25/4,30/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,30/4,25
b. Interbank operations (foreign currency) sim 290 130 380 46,0
Interest rate : Minimum / Maximum / Average 0555/055/055 0,55/0,55 /055 055/0,55/0,55 055/0,55/0,55
c. Secondary market of CDBCRP and CDBCRP-NR 465 370 405 200 205,0
6 month term (amount / average interest rate) 100,0/4,30
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 30,0/4.90 20,0 /4,90 1050/494
7. Operations in the foreign exchange market (millions of US$) ) 15 RF0 ULED Q0210212010 Q00210312010 R CHEMD
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 99 58 213 226 65,0
Flow of foreign exchange position = + bii - c.ii + & + 837 386 637 138 915
a_Spot purchases with non-banking costumers 1196 83 60.1 994
i, Purchases 3225 207,6 1902
ii.) Sales 2029 199,3 1301
b. Fonward purchases with non-banking costumers 67 611 60.2
i ed 921 1543 1763
ii.-) Redemption 854 932 1161
C. Forward sells with non-banking costurmers 539 589 7138
i Pacted 1953 1240 99,0
ii.) Redemption 1414 652 272
d. Interbank operations
i Spot 3245 2165 300,2 2152 1765
i Foward 30 90 550
€. Spot sales due to NDF redemption and swaps 566 28 86,1 622 -1362
i, Purchases 1331 405 248 89.6 68,2
ii.) Sales 765 37,7 1109 1518 2044
f. Change due to FX options 06 31 01 58 45
g. Net operations with other financial institutions 822 387 298 -189.7 1023
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33531 33431 33457 33549 33365

(%) Prefiminar information




