CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

February 8, 2016 February 9, 2016 February 10, 2016 February 11, 2016 February 12, 2016
T Commercial bank current account before Central Bank operalions. 41465 aaar G645 6235 G331
2. Monetarv and exchanae Central Bank operalions before elose of 1he 0V
Bank monetary onerat
i Auction sale of CD B u 301 00 00
ved 180 101 280 5 28 1058 81 438 05 615
85 sard ¢ 1md 34d 204 204 ET)
Interest rate : Minimum 450 408 420 470 a4 460 412 44 440 44
Masimum 450 25 440 518 440 460 510 a9 445 450
Averae 450 a2 431 515 a4 460 510 a0 pr sa8
Stock 160915 182915 165303 154693 161403
Next maturity CD BCRP (February 2. 2016) 105000 105000 4800
‘CD BCRP matured from February 15 0 19. 2016
il Outcome ofthe buvina aucion sale securies (Reoo)
Matwrity
Interest rate  Minimum
Maimum
Averae
Stock 3000 00 00 000 000
Next maturity REPO (Jun 17. 2016, 3000 00 000
REPO matured from February 1510 19 . 2016
ii Qutcome ofthe buvina aucton sale securies (Soecial Reno)
urity
Interest rate  Minimum
Maimum
Averae
Stock 16000 16000 16000 16000 16000
Next maturity Soecial Reno (February 26, 2016), 5008 008 5008
‘Snecial Reno matured from February 15 0 19. 2016
v. Auciion sale oftime deposis in domestic curency 098 099 s002 12000 s000 nn2 6719 2810 10000 30000
Pronosals received 7915 12823 w0715 2214 1732 12 &77a 2810 19302 36285
urity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate  Minimum 395 392 397 39 396 39 398 393 399 397
Wi 300 300 399 300 399 300 300 300 a2 a2
Averace o7 397 o8 397 397 307 399 397 g 320
ock 13007 17002 16112 20589 40000
New maturyof tme denosis (February 12.2016) 13097 1oz 40000
Time Deposit matured from February 15 (o 19. 2016 13097 1ein2 40000
. Aucton sale of time deposits TP in domestc currency
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
ock 30500 30500 30500 30500 30500
New maturyof tme denosis TP (Feb 13 2016) 5500 5500 5500
Time Deposit TP matured from February 15 10 19. 2016
i i <ol o 1o dengsis BN domecte rency
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
Stock 6000 000 00 000 000
Next maturity of time denosits BN (May 20. 2016) 3000 00 000
Time Deposit BN matured ffom February 15 to 19, 2016
i, Auction sale of CDR BCRP 500 1080 3220 1000 1500 500
Pronosals received 500 1040 20 1000 1500 700
Maturity a1d 604 62d 04 20d 20d
Interest rate  Minimum 075 075 075 075 o7 078
Masimum 075 075 075 075 075 075
Averae 07 075 075 075 075 075
Stock 77046 80666 78006 78406 75406
Next maturity COR BCRP (February 22. 2016) 4260 1000 4880
‘CDR BCRP matured from February 15 (o 19. 2016 260 4000
ix Aucion saleof aocneraon n forca cutency
roocsals recened
iarus aa - Mol
Maimum
Averae
Stock 140000 140000 140000 140000 140000
Next maturity Swan (Aoril 14, 20161 3000 00 3000
‘Swan matured from February 15 o 19, 201
. Auction sale of Swan operatin i foreian curtency (Expansion)
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 79000 79000 79000 79000 79000
Next maturiy Swao (January 17. 2017) 000 00 000
, Syan matued rom Februan 150 15,2016
‘Swan oneration in foreian
* Proposais receiver
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 230 230 2030
Swan matured from February 15 1o 19. 2016
i Auction FX Swan Sell BCRP 1572 1390 a0 1000 1050 000 153 120 1200 00 1200
Pronosals received 1572 1390 80 2000 1750 2000 188 20 1200 00 1550
Maturity 914 &0d 0d 182d 04 1824 s0d 04 182d 204 04
Interest rate  Minimum 075 075 075 075 078 07 o7 075 078 075 075
Masimum 075 075 075 075 075 07 075 075 078 075 075
Averae 07 075 o7 075 078 07 07 075 o078 078 075
Stock 31018 Dass 1196 N6 31616
Next maturity Swan (February 16. 2016 3030 1650 3509
FXSwao Sell matured o ebran 151019, 2015 80 us0 Tsea9
b, Central Bank foreian currency onerations at over.the-counter 594 2102 2808 3163 210
L Bchase ritons o 0S8
‘Averane exchanae rate (SI. USS)
i Sellina(millons of USS) 170 60.0 00 200 60
exchanae rate i) 35030 25081 asiaa 35065
. Operations with Tesoro Publico (milions of USS)
lions of USS)
i Sellina_(millons o USS)
‘Onerations at he Secundary Market of CD BCRP. CD BCRP-NR and BTP
| Reourchase of CD BCRP ana CD BCRPAR
il Purchase of
3. Commercial bank current account before close of the day 2ios3) 96z 3) EIED 218833 pUGSZ )
4 Central Bank monetarv onerations
o oeratons ffreion crtency.
i efective rate) 0.0120% 001200 001200 0.0120% 00119%
b. Outcome ofthe et temoorary buving securties (Reoo)
nterest rate a3 430% 430% as5% a80%
. Monetary reaulation crecit
nterest ate 430 4300 430 as5% a80%
d. Overniaht denosits in domestic currency 6.0 30 29 25
Interest ate 275 275% 275% 275% s00%
5. Commercial bank current account in the BCR at close of the day 21337, 10793 23721 28833 16084
jtive averace reserve balances in domestc currency (millons of S/ (1 50286 79683 Ta21s Ta0L9 7695
in labilties | 80 79 77 77 76
© Cumul of Sh 28503 27508 27211 26430 2558
e current account in domestic curency (% of lsbi 10 reserve reauirements) 28 28 27 27 25
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 10048 ar28 7848 5340
ot i Hasimum | Averace 400/4.05/4.00 400/4.05/4.00 4.00/4.05/4.00 400/400/4.00 4250430025
3 mm..k ‘onerations (foreian curent 1930 200 020
e e M i | Averce 0380.38/0.38 038038038 0.380.430.38 0.380.380.38 0380380038
. Secondns market f COBCRP and COBCRPAR 102 1280
& monih term (amount / averaoe interest rate) 50/490
12 month term amount / averaae interes rate) 217/450
2 month
7. Operations n the forean exchange matket rilions of UsS February 05 2016 February 08, 2016 February 09, 2016 February 09, 2016 February 10, 2016
chanae oosiion aduste G5 = arbieTTerT 761 EEx o iy 252
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 404 73 147, o3 536
a. Soot purchases with non-bankina costumers 25 21. a1 433 349
i purchases 2182 195, 165, 1709 1607
i) Sales 2606 173, 256, 2142 1956
5. ot utchases with nen bakin costumers 151 133 2 90 1053
1742 789 %5 156 0.1
i ) Regemoton EX 222 1205 2065 1954
. Forward sels vith non-bankina costumers 26 829 172 730 1380
Pacted 271 215 2011 2154 2033
ii ) Redemotion 245 286 1739 123 3414
4. nterbank operations:
i oot 6040 5550 6860 8990 a7
i Fomad 130 200
e. Soo sales due o NDF redemoion and swans 227 1667 1446 478 1669
i purchases 242 295 1736 1806 3399
i) Sales 15 428 200 28 1730
1. Chanae due to FX ootions 84 60 35 57 32
6. Net operations with other financial nstutions Ex 1 1095 762 1011
. Monetary reaulaion credit
Note: Interbank exchan Datatec) 3.4818 3.4920 35008 35084 35146
[ prafimnar iormaon




