CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

January 25, 2016 January 26, 2016 January 27, 2016 January 28, 2016 January 29, 2016
L Commercial bank current account before Central Bank operations 38015 34636 39306 44815 45376
2. Monetar and exchanae Central Bank oneralions before close of the dav
Bank monetary ooerati
. Auction sale of CD BCRP. 301 300 300 1001 69.0
940 1000 300 10 3040
171d s33d 304 ir9d 180d
Interest rate : Minimum 240 515 490 450 449
‘Maximum 450 516 490 450 450
Average 449 515 490 450
Stock 154721 154721 155021 156322 157012
Next maturt CD BCRP (February 11, 2010) 105000 1050.00 1050.00
CD BCRP matured from February 110 5. 20
i Gulcom of he it acton Sai Secis (Reoo)
Maturity
Interest rate - Minimum
Maimum
Averace
Stock 3000 3000 3000 3000 3000
Next maturitv REPO (Jun 17. 2016). 3000 3000 3000
REPO matured from February 1o 5 . 2016
i Outcome of the buvina auction sale securities (Snecial Reno)
urity
Interest rate - Minimum
Maimum
Averace
Stock 19000 18000 13000 16000 16000
Next maturitv Snecial Reno (Februarv 26. 2016), 3003 3003 5008
‘Soecial Repo matured from February 110 5. 2016 30027 30027
v. Auction sale of time deposits in domestic currency 11650 11000 11670 12732 15001 o89.1 12050 20000 1500.4 15756
Pronosals received 11651 12728 11670 12732 15200 989.1 12050 22053 15748 15756
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 395 290 397 290 397 395 398 395 399 Ery
Masimu 200 200 a00 200 2.00 200 200 2.00 200 200
Averane 3 EES) a00 396 4.00 397 4.00 397 399 3907
ock 22650 24402 24892 32050 30760
Nevt maturiy of tme deposis Gan 29, 2016) 22650 24892 30760
Time Deposit matured from February 1 {0 5. 2016 22650 24892 30760
Vi Aucion sale of im deocsis TP in domeste cumency
Pronosals received
Maturity
Interest rate - Minimum
Masimu
Averane
ock. 30500 30500 30500 30500 30500
Nevt matury of fime denosis TP (Feb 19, 20161 5500 550.0 5500
Time Deposit TP
. e ot o . s Y b et comency
Proposals received
Maturity
Interest rate - Minimum
Masimu
Averane
Stock 6000 6000 6000 6000 6000
Next maturitv of ime deoosits BN (Mav 20. 2016 3000 3000 3000
Time Deposit BN matured from February 1 {0 5. 2016
vi. Auction sale of CDR BCRP 3000 60 69 17 167 3000
Proposals received 3020 68 68 17 184 3200
Maturity %24 s2d 924 o1d 62d o1d
Interest rate - Minimum 065 065 075 07 07 075
Maimum 075 070 075 07 07 07
Averace 072 087 075 o7 07 07
Stock 90285 88665 87505 81505 76505
Next maturitv CDR BCRP (February 4. 20161 3000 6003 796
‘CDR BCRP matured from Februarv 1105, 2016 20000 14003 2446
ix. Aucton sal of San overaton i foreian curency
ronosal receied
nerest ate - Mnimum
Maimum
Averace
Stock 143000 143000 149000 149000 144000
Next maturitv Swan (Januarv 29. 2016) 5000 500.0 a00.0

‘Swan matured from February 1 10 5. 2016 5000 5000 4000
x Auction sale of Swan oneration in foreian currency (Exnansion)
Proposals received

Maturity
Interest rate - Minimum
Maimum
Averace
Stock 79000 79000 79000 79000 79000
Next maturitv Swan (Januarv 17. 2017) 3000 3000 3000
., S matured from Februar 1 05, 2016
‘Swan onerafion in foreian
" Pronasals recaived
Maturity
Interest rate - Minimum
Masimum
Averace
Stock 48047 a8oa7 ag0a7 48047 48047
Next maturitv Swan (Mav 26. 2017) 2430 2430 2430
Swan matured from Februarv 1 10 5. 2016
i Auction FX Swan Sell BCRP. 800 150 200 a5 208 585 104 a0 270 3 3wl a0 219 715 420 60 155
Pronosals received 1274 619 50 87 08 820 647 395 374 %5 a0 30 288 105 720 700 155
Maturity a1d o1d 924 a2d 1824 62d a1d 62d o1d e2d  6ld  62d  o2d %0d o1d  ssd 284
Interest rate - Minimum 075 073 075 075 089 069 075 073 075 075 075 075 075 07 o075 074 074
Masimum 075 07a 075 075 074 075 07 073 075 07 075 075 07 07 075 075 075
Averace 075 073 075 075 072 073 07 073 078 o7 075 075 078 07 o7 075 07
Stock 284970 288850 289126 293597 304067
Next maturity Swan (February 2. 2016) 725,
X Siap Sellmatured rom February 10 5. 2016 27344 15680 11063
b. Central Bank foreian currency onerations at over-the-counter 2042 971 624 2083
L arenasa loions o 1Sey
Averane exchane rate (S/. USS)
ii.Sellina_(millons of USS) 850 280 180 60.0
exchanae rate (S/. USS) 3.4500 3664 3.4666 24716
. Onerations with Tesoro Publica (millons of USS)
llions of USS)
ii.Sellina_(millons of USS)
‘Onerations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP.
i Renuchase of CD BCRP and CD BCRP R
il Purchase of
9123 7884 12274 9940 8843

3. Commercial bank current account before close of the day
4 Central Bank manetarv onerafions
ap onetaionsof foreian curencr
aily efective rate) 00131% 0.0130% 0.0130% 0.0130% 0.0121%
b. Outcome ofthe drect tamporary buvina securies (Reoc)

Interest rate a30% a30% a30% a30% a30%
€. Monetarv requlation crecit
Interest rate a30% a30% a30% a30% 430%
d. Overiaht denosits in domestic currency 2019 1556 3065 2693 2084
Interest rate 275% 275% 275% 275% 275%
5. Commercial bank current account in the BCR at close of the day E103) 532,6) 2209 24 SE5i3)
laive averaae reserve balances in domestic curtency (milions of S/ (1 7119 7700 72085 7136 71028
in liabliies ") 70 70 71 70 70
¢ Cum 21519 21373 20922 20365 19865
e current account in domesic currenc (% of liabil o reserve reauirements) (* 21 21 21 20 20
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 8710 015 8180 5530
i e - Mimimum  Maimum | Averaoe 4.0014.00/4.00 4.0014.00/4.00 4.0014.0014.00 4.00/4.00/4.00 4.0014,00/4.00
b mmmk onerations (foreian curren; 1190
e e M i | Averce 0.35/0.35/0.35 0.35/0.35/0.35 0350350035 0.35/035/0.35 0.3500.40/0.37
. Secondns market f COBCRP and COBCRPAR
6 month term (amount / averane interest rate) 65/450
12 month term (amount | averace interes rate)
24 monih
1. Operstions iy th freign exchange mrket (nilions of USS) January 22, 2016 January 22, 2016 January 25,2016 January 27, 2016 January 28, 2016
chanae oosiion adiuster ds = arbi-cIverT 958 39 565 801 1637
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 884 1618 1927 854 2380
a. Soot purchases with non-bankina costumers 1430 827 2069 s -105.4
i Purchases 1579 2831 2112 218
i ) Sales 3009 3158 182 3ms 5333
. Fonvard ourchases wih non-bankina costumers 540 494 07 1680
1260 810 241 e 2430
i ) Regemoton 720 1305 534 1511 750
. Forward sells with non-bankina costumers 894 69.7 -109.4 724 1528
Pacted 1581 2033 1752 1337 250
ii - Redemotion 687 1336 2845 2060 722
d. Interbank oerations.
i Soot 5246 3632 4710 283 1887
i Foward
. Soot sales due to NDF redemotion and swans 667 816 2633 1331 “u7
i Purchases 684 1321 2633 1013 613
i ) Sales 17 504 583 167
1. Chane due to FX ootions, 53 103 07 50 52
G. Net ooerations with other financial nstitutions 189 2475 619 482 558

h. Monetarv reaulation credit

Note: Interbank exchang Datatec) 3,4465. 3.4592 3,4679 3,4649 3.4665
7 Prefminar tormation




