CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

January 4, 2016 January 5, 2016 January 6, 2016 January 7, 2016 January 8, 2016
L Commercial bank current account before Central Bank operations 33377 46197 53253 66705 Ge2rL
2. Monetar and exchanae Central Bank oneralions before close of the dav
ral Bank monetary operations
. Auction sale of CD BCRP. 300 300 2000 0 2000 2000 2000
810 1250 7903 17.0 566.0 7270 8210
1924 d %04 3714 s8d o7d 1884
Interest rate : Minimum 425 510 402 485 414 417 435
‘Maximum 438 510 415 a7 420 420 420
Average 438 510 410 ar a17 419
Stock 152101 152101 154401 143701 147701
Next maturitv CD BCRP (January 13, 2016) 130000 1300.00 400,00
CD BCRP matured from January 11 t0 15. 2016 130000 1300.00 1750.00
ii Outcome of the buvina auction sale securites (Reno) 250,00 250,00 25000
62500 555.00
Maturity Td 1d 1d
Interest rate - Minimum 410 401 400
Maimum 410 410 4.00
Averace 410 403 4.00
Stock 5500 5500 550.0 3000 3000
Next maturitv REPO (Jolv 17. 2016). 2500 2500 3000
REPO matured from January 11 1o 15. 2016 2500 2500
ii Outcome of the buvina auction sale securites (Snecial Reno) 300,00
Proposals received 388.00
Maturity
Interest rate - Minimum 085
Maimum 085
Averace 085
Stock 19000 18000 13000 18000 18000
Next maturitv Snecial Reoo (January 26. 2016). 3003 3003 3003
‘Soecial Reo matured from Januarv 11 1o 15. 2016
v. Auction sale of time deposits in domestic currency 30010 5000 17500 10000 10000
Pronosals received 1317.80 14208 31501 10805 22804
Maturity 1d 1d 1d 3d 3d
Interest rate : Minimum 344 350 385 380 a9
Maimum 370 37 387 373 349
Averane 353 37 387 32 349
ock 3001 22500 20000
Nevt matur of fime denosts Jan 11 2016 3001 20000
Time Deposit matured from Januar 11 to 15, 2016 3001 20000
W o st of e e 8 b et oy 5000
Pronosals received 1332
Maturity 183d
Interest rate - Minimum 573
Masimum 685
Averane 58
ock. 30500 30500 30500 30500 30500
Nevt maturiy of tme deposis TP (Feb 13, 2015 5500 550.0 5500
Time Denosit TP matured from January 11 to 15. 2016
i e St o . s A b eme oo
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 January 11 fo 15. 2016
vi. Auction sale of CDR BCRP 3000
Proposals received 3880
Maturity a1d
Interest rate - Minimum 085
Maimum 085
Averace 085
Stock 67595 67595 67595 67595 70595
Next maturitv CDR BCRP (January 13. 20161 1050 1950 1950
CDR BCRP matured from Januarv 11 fo 15. 2016 2630
. Auction sale of Swan oneration in foreian currency.
Pronosals received
urity
Interest rate - Minimum
Maimum
Averace
Stock 143000 143000 149000 149000 149000
Next maturitv Swan (Januar 14. 2016) 3000 3000 3000

‘Swan matured from Januarv 11 10 15. 2016 3000
x Auction sale of Swan oneration in foreian currency (Expansion)
Proposals received

Maturity
Interest rate - Minimum
Maximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swan (January 17. 2017) 3000 3000 2000
‘Swan matured from Januarv 11 to 15. 2016
% ‘Swan onerafion i foreian
Pronosals received
Maturity
Interest rate - Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 2430 2430 2430
‘Swan matured from Januarv 11 to 15, 2016
i Auction FX Swan Sell BCRP 6000 3000 2000 1001 3000 2000 2000 5000 3000
Pronosals receive 798.0 673 2000 1041 3650 220 3896 5307 4350
Maturity 60d o1d 183d o1d 1824 ord 1824 o1d 1824
Interest rate - Minimum 074 o7 069 075 069 074 058 070 060
Maximum 0745 075 072 075 069 075 075 075 060
Average 0745 074 070 075 069 075 059 073 060
Stock 272516 273857 276557 279567 270567
Next maturity Swan (January 11 2016) 2000 4990 2000
X Siap Sellmatred rom Janar 1 0 15 2015 10390 4990 22090
b, Central Bank foreian currency onerations at over-the-counter 2742
L Bchase ritons o 0S8
Averace exchanae rate (S/. USS)
i-Sellng_(milions of USS) 800
anae 34275
. Oocriions it Tosoo Puplics o of USS)
(milions of US$)
iiSellina._(millons of USS)
‘Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Renuchase of CD BCRP and CD BCRP R
i Purchase of
3. Commercial bank current account before close of the day SI/E30) L8037 0452 KL05) A2 1

4 Central Bank manetarv onerafions
/a0 onerations of foreian currency.
efective rate) 0.0103% 0.0103% 0.0103% 0.0103% 0.0122%

b. Outcome of the direct temporary buvina securites (Reno)

Interest rate a30% a30% a30% a30% a30%
€. Monetarv requlation crecit
Interest rate a30% a30% a30% a30% a30%
d. Overiaht denosits in domestic currency 3714 77 1200 1808 5776
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day a1z CEE e15 2 00 e
laive averaae reserve balances in domestic curtency (milions of S/ (1 58766 ToAT 76983 77832 7885
in liabliies ") 77 75 83 76 76
© Cumul 19046 23087 27433 26671 27524
d G e current account in domesic currenc (% of liabil o reserve reauirements) (* 21 25 29 26 27
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 200 2140 730 6600 4540
i e - Mimimum  Maimum | Averaoe 4101810410 4.0014.10/4.06 375380376 37503750376 27575375
b mmm.k overations (foreian cur 185.0
e e M i | Averce 0.35/0.35/0.35 0.40/0.20/0.40 0350350035 0.35/035/0.35 0.35/0.35/0.35
. Secondns market f COBCRP and COBCRPAR 500
6 month term (amount / averane interest rate)
12 month term (amount | averace interes rate)
24 monih
1. Operstions iy th freign exchange mrket (nilions of USS) December 31, 2015 January 02016 January 05,_2016 January 06, 2016 January 07, 2016
chanae oosiion adiuster ds = arbi-cIverT 752 1086 1079 . 776
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 466 1042 1499 54, 385
a. Soot purchases with non-bankina costumers 536 1554 1624 56, 72
i Purchases %5 1724 1520 207. 2972
i ) Sales 1491 3278 3143 263 2900
. Fonvard ourchases wih non-bankina costumers 75 571 65 949 86
542 %4 s 194 1032
i ) Regemoton 617 1535 580 245 945
. Forward sells with non-bankina costumers 51 35 504 1473 286
Pacted 605 220 %18 2634 3779
ii - Redemotion 656 2185 3122 1162 3493
d. Interbank oerations.
i Soot 2083 2539 B115 5850 4550
i Foward 30 100 50 50 80
. Sootsalesdue 1o NOF redemotion and swaos 315 1301 2705 1085 2910
649 1974 3120 132 319
i S 334 673 325 45 4038
1. Chanae due o Fx ootions 10 163 72 14 198
G. Net ooerations with other financial nstitutions 726 2433 125 674 738

h. Monetarv reaulation credit

Note: Interbank exchang Datatec) 34125 3.4202 34152 3.4173 34219
7 Prefminar tormation




