CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

January 11, 2016 January 12, 2016 January 13, 2016 January 14, 2016 January 15, 2016
L Commercial bank current account before Central Bank operations 64453 64923 63810 62857 62284
2. Monetar and exchanae Central Bank oneralions before close of the dav
Bank monetary ooerati
. Auction sale of CD BCRP. 300 3000 9.9 3000 300 0 2000 200 200
1360 897.0 1210 9141 807.0 1200 3180 4930 52 510
1854 a4 03d sa7d o1d 1834 344 s0d 181d 180d 3834
Interest rate : Minimum 4.40 419 410 4.90 410 430 474 417 440 a5 480
‘Maximum 4.40 419 410 500 418 420 474 424 a.a2 450 483
Average 4.40 419 410 508 416 435 474 419 441 450
Stock 151001 154001 156300 147100 151100
Next maturitv CD BCRP (January 21. 2016) 400,00 1350.00 400.00
CD BCRP matured from January 18 t0 2. 2016 175000 1350.00
ii Outcome of the buvina auction sale securites (Reno)
Maturity
Interest rate - Minimum
Maimum
Averace
Stock 3000 3000 3000 3000 3000
Next maturitv REPO (Jolv 17. 2016). 3000 3000 3000
REPO 181022.
i Outcome of the buvina auction sale securies (Snecial Reno)
urity
Interest rate - Minimum
Maimum
Averace
Stock 19000 18000 13000 18000 18000
Next maturitv Snecial Reoo (January 26. 2016), 3003 3003 3003
‘Soecial Repo matured from Januarv 18 {0 22. 2016
v. Auction sale of time deposits in domestic currency 14999 18500 15000 20000 15000 22086 15000 26376 14008 1900.9
Pronosals received 23727 25626 24745 25732 27081 22686 19155 26376 18475 25050
Maturity 14 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 350 Ers 362 262 361 350 360 362 370 Ex
Maimum 372 368 372 365 370 375 a7 375 200 38
Averane 368 364 370 a6a 370 366 a7 373 3905 301
ock 33099 35000 37486 41376 34097
Nevt matur of fime denosts Jan 13 2015 33199 37486 34907
Time Deposit matured from Januarv 18 to 22. 2016 33199 374856 34007
WL o st of e e 8 i et
Pronosals received
Maturity
Interest rate - Minimum
Masimu
Averane
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 18 to 22. 2016
i e S o . s A b emes oo
Proposals received
Maturity
Interest rate - Minimum
Masimu
Averane
Stock 6000 6000 6000 6000 6000
Next maturitv of ime deoosits BN (May 20. 2016) 3000 3000 3000
“Time Deposit BN matured from January 18 fo 22. 2016
vi. Auction sale of CDR BCRP 3000 3000 2000 3000 650 1700
Proposals received 6260 3000 2000 5150 650 1700
Maturity o1d o1d ard a1d a1d 182d
Interest rate - Minimum 024 065 070 039 070 084
Maimum 073 065 070 055 070 084
Averace 052 065 070 051 070 054
Stock 70895 76595 79645 79615 81315
Next maturitv CDR BCRP (January 22. 20161 1050 68.0 3000
‘CDR BCRP matured from Januarv 16 fo 22. 2016 2630 8.0 3000
ix. Auction sale of Swan oneration in foreian currency. 3000
Pronosals received 11879
urity 7294
Interest rate - Minimum 575
Maimum 591
Averace 586
Stock 143000 143000 149000 148000 149000
Next maturitv Swan (Januar 29. 2016) 3000 3000 5000

‘Swan matured from Januarv 18 10 2. 2016 3000 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
., S matured from Januar. 181022, 2016
‘Swan onerafion i foreian
* Proposais receiver
Maturity
Interest rate - Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 2430 2430 2430
Swan matured from January 18 to 22. 2016
i Auction FX Swan Sell BCRP 700 2000 1672 2750 280 5750 3306 843
Pronosals receive 00 236 1672 2750 2580 5750 48556 2009
Maturity 914 824 ord 824 o1d otd o1d 60d
Interest rate - Minimum 075 068 o074 065 074 o071 069 075
Maximum 075 075 075 075 075 075 075 075
Average 075 071 075 071 074 075 07
Stock 81267 280689 280269 280019 27718
Next maturity Swan (January 19 2016) 5000 600.0 6000
X Siap Sellmatred rom January 18 0 22. 2015 20090 12990 28450
b, Central Bank foreian currency onerations at over-the-counter ) 103
L Bchase ritons o 0S8
Averace exchanae rate (S/. USS)
i Sellina_(millons of USS) 90 30
hanae rate (S/. USS) 3.42%0 24330
. Oerations with Tesoro Publica (millons of USS)
llions of USS)
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 2I/50 4 20023} L3715} L0581

4 Central Bank manetarv onerafions
ap onetaionsof foreian curencr
efective rate) 0.0132% 0.0131% 0.0103% 0.0132% 0.0122%

b. Outcome ofthe drect tamporary buvina securies (Reoc)

Interest rate a30% a30% a30% a30% a30%
€. Monetarv requlation crecit
Interest rate a30% a30% a30% a30% a30%
d. Overiaht denosits in domestic currency 3676 2804 859 1205 4326
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 23970 26ED L3857 023,6 g
laive averaae reserve balances in domestic curtency (milions of S/ (1 81225 50673 7o 1 7951 78036
in liabliies ") 79 79 77 78 76
¢ Cum 30236 20403 28200 28290 27548
e current account in domesic currenc (% of liabil o reserve reauirements) (* 29 29 28 28 27
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 3640 1490 790 4350 3350
i e - Mimimum  Maimum | Averaoe 375375375 375875375 3753750375 3753750375 4.0014,00/4.00
b mmmk onerations (foreian curren; 2740 1700
e e M i | Averce 0.35/0.35/0.35 0.350.35/0.35 03500350035 035/035/0.35 0.35/0.35/0.35
. Secondns market f COBCRP and COBCRPAR 930
6 month term (amount / averane interest rate) 501430
12 month term (amount | averace interes rate)
24 monih
1. Operstions iy th freign exchange mrket (nilions of USS) January 08, 2016 January 11, 2016 Jonvary 2. 701G January 13, 2016 January 14, 2016
chanae oosiion adiuster ds = arbi-cIverT 752 775 82 172
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 466 1164 1030 612 -130.0
a. Soot purchases with non-bankina costumers 1375 1962 818 1634 4769
i Purchases 2057 1823 1734 1693 2312
i ) Sales 3432 785 251 3328 081
. Fonvard ourchases wih non-bankina costumers 375 67.1 B34 724 664
706 1702 7.4 532 1495
i ) Regemoton 331 1031 1578 1255 2158
. Forward sells with non-bankina costumers 506 666 502 930 1804
Pacted 1208 211 2384 2557 3350
ii - Redemotion 02 1546 2886 288 5154
d. Interbank oerations.
i Soot 155 215 2351 5170 5591
i Foward 100
. Soot sales due to NDF redemotion and swans 450 1336 1534 2499 3492
i Purchases 99 1344 2809 3479 5147
i ) Sales 50 08 1275 80 1655
1. Chane due to FX ootions, 155 94 35 103 157
G. Net ooerations with other financial nstitutions 831 455 1367 582 ErL)

h. Monetarv reaulation credit

Note: Interbank exchang Datatec) 3.4289 3.4276. 3,4239 3.4221 34247
7 Prefminar tormation




