CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

January 18, 2016 January 19, 2016 January 20, 2016 January 21, 2016 January 22, 2016
L Commercial bank current account before Central Bank operations 51670 aras L 39845 43138 41750
2. Monetar and exchanae Central Bank oneralions before close of the dav
ral Bank monetary operations
. Auction sale of CD BCRP. 0 200 2000 20 100 20 a8
85 8 517 5450 140 50 140 123
1780 s6d  360d 394 sa0d 384 3574 s2d
Interest rate : Minimum as5 423 480 486 515 4.93 450 405
‘Maximum 450 425 48 494 515 4.96 490 425
Average a7 a2 44 4.90 515 490 a1s
Stock 154340 156340 157640 154420 154420
Next maturitv CD BCRP (Februarv 11. 20161 400,00 400,00 105000
CD BCRP matured from January 25 to 29. 2016
ii Outcome of the buvina auction sale securites (Reno)
Maturity
Interest rate - Minimum
Maimum
Averace
Stock 3000 3000 3000 3000 3000
Next maturitv REPO (Jun 17. 2016). 3000 3000 3000
REPO mature 2510
ii Outcome of the buvina auction sale securites (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 25 {0 29. 2016 300.27
v. Auction sale of time deposits in domestic currency 14516 17999 14999 13000 15000 12000 14907 16000 12101 4800
Pronosals received 14516 22007 10388 17219 15030 13954 19204 1887.7 12101 4800
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 385 288 395 290 395 390 395 391 395 390
Masimu 200 200 200 397 2.00 200 200 397 200 200
Averane 3 EES 3 305 399 39 399 398 399 395
ock 32515 27999 27000 30007 16091
Nevt matur of fime denosts Jan 25 2016) 32515 27000 16991
Time Deposit matured from Januarv 25 to 29, 2016 32515 27000 16091
W o st of e e 8 e
Pronosals received
Maturity
Interest rate - Minimum
Masimu
Averane
ock. 30500 30500 30500 30500 30500
Nevt maturiy of tme deposis TP (Feb 13, 2016) 5500 550.0 5500
“Time Denosit TP matured from January 25 to 29. 2016
i e St o . s B b e 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 25 fo 29. 2016
vi. Auction sale of CDR BCRP 1700 3000 1570 170 100
Proposals received 3850 360.0 1570 a7 168
Maturity 182d ald 1824 1824 o1d
Interest rate - Minimum 070 069 060 065 07
Maimum 070 070 060 070 07
Averace 070 070 060 067 o7
Stock 81315 86015 87585 87585 87285
Next maturitv CDR BCRP (January 26. 20161 3000 3000 300.0
‘CDR BCRP matured from Januarv 25 fo 29. 2016 3000 3000 20000
. 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 (Januarv 29. 2016) 5000 5000 5000

‘Swan matured from Januarv 25 10 29. 2016 5000
x Auction sale of Swan oneration in foreian currency (Expansion)
Proposals received

Maturity
Interest rate - Minimum
Maimum
Averace
Stock 79000 79000 79000 79000 79000
Next maturitv Swan (Januarv 17. 2017) 3000 3000 3000
‘Swan matured from Januarv 25 0 29. 2016
% ‘Swan onerafion in foreian
Pronosals received
Maturity
Interest rate - Minimum
Masimum
Averace
Stock 48047 a8oa7 ag0a7 48047 48047
Next maturitv Swan (Mav 26. 2017) 2430 2430 2430
‘Swan matured from January 25 to 29. 2016
i Auction FX Swan Sell BCRP. 6858 3596 8488 1464 5544 1700 4524 3000
Pronosals received 5722 628 9870 3308 8082 388 5308 6500
Maturity a1d o1d 61d o1d a1d 1824 182d %04
Interest rate - Minimum 074 071 54 074 07 075 089 074
Masimum 075 07 075 075 075 078 075 075
Averace 074 074 08 075 o7 07 070
Stock 277218 275904 281052 280246 281770
Next maturitv Swan (Januarv 25 2016) 600.0 895.0 8300
X Siap Sellmatred rom January 25 .20, 2015 2850 14950 36244
b. Central Bank foreian currency onerations at over-the.counter 137 272 276
L arenasa loions o 1Sey
Averane exchane rate (S/. USS)
i-Sellng_(milions of USS) a0 a70 80
exchanae 34340 34378 3.4061
<. Cneratons oat Tosors Dbl (s of USS)
(millons of US$)
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
15778 11480 9979 11086 22059

3. Commercial bank current account before close of the day
4 Central Bank manetarv onerafions
/a0 onerations of foreian currency.
v efective rate) 0.0132% 0.0132% 0.0131% 0.0131% 0.0121%
b. Outcome of the direct temporary buvina securites (Reno)

Interest rate a30% a30% a30% a30% a30%
€. Monetarv requlation crecit
Interest rate a430% a30% a30% a30% a30%
d. Overiaht denosits in domestic currency 851 3322 2850 335 262
Interest rate 275% 275% 275% 275% 275%
5. Commercial bank current account in the BCR at close of the day poeii) S15.5) 1219 5 A0
laive averaae reserve balances in domestic curtency (milions of S/ (1 75722 76a18 TaBT 58014 73045
in liabliies ") 74 75 73 57 71
© Cumul ) 26878 24912 24023 7751 2275
d G e current account in domesic currenc (% of liabil o reserve reauirements) (* 24 25 23 08 22
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 1430 6280 8310 8685 10040
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 mmm.k overations (foreian cur o
e e M i | Averce 0.35/0.35/0.35 0.35/0.35/0.35 0.35/035/0.35 035/0.35/0.35 0.35/0.35/0.35
. Secondns market f COBCRP and COBCRPAR 200
6 month term (amount / averane interest rate) 751145
12 month term (amount | averace interes rate) 301490
24 monih
1. Operstions iy th freign exchange mrket (nilions of USS) January 15, 2016 January 18, 2016 January 19, 2016 January 20, 2016 Jonuary 71 7016
chanae oosiion adiuster ds = arbi-cIverT %4 S 1202 575
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 331 255 1877 s
a. Soot purchases with non-bankina costumers 645 622 09 1065 451 z
i Purchases 1999 1581 232 222
i ) Sales 2644 202 271 3287 3774
. Fonvard ourchases wih non-bankina costumers 711 70 20 780
921 a7 958 1989 &b
i ) Regemoton 1632 367 739 1218 893
. Forward sells with non-bankina costumers 2208 743 3650 1513 811
Pacted 1915 1045 2136 672 3116
ii - Redemotion 223 303 1776 3159 2305
d. Interbank oerations.
i Soot 3522 894 6700 5300 6103
i Foward 50
. Sootsalesdue 1o NOF redemotion and swaos 2698 302 1612 2761 2148
0456 302 12 2137 297
i S 1148 161 376 150
1. Chanae due o Fx ootions a6 14 52 204 66
G. Net ooerations with other financial nstitutions 358 1279 1757 728

h. Monetarv reaulation credit

Note: Interbank exchang Datatec) 3.4319 3.4302 34333 3,4455 34458
7 Prefminar tormation




