CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

February 1, 2016 February 2, 2016 February 3, 2016 February 4, 2016 February 5, 2016
L Commercial bank current account before Central Bank operations 38810 38908 35283 47355 37598
2. Monetar and exchanae Central Bank oneralions before close of the dav
ral Bank monetary operations
. Auction sale of CD BCRP. 300 1000 02 200 1001
1320 1350 152 8.0 2061
1920 373 544 a71d 3704
Interest rate : Minimum 450 490 405 4.90 408
‘Maximum 450 490 410 4.90 490
Average 450 490 407 4.90 490
Stock 157312 158312 158314 158614 159615
Next maturitv CD BCRP (Februarv 11. 20161 105000 1050.00 1050.00
CD BCRP matured from February 810 12. 201
ii Outcome of the buvina auction sale securies (Reno)
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 8 0 12 . 2016
i Outcome of the buvina auction sale securites (Snecial Reno)
urity
Interest rate - Minimum
Maimum
Averace
Stock 16000 16000 16000 16000 16000
Next maturitv Snecial Reno (Februarv 26. 2016), 5008 5008 5008
‘Soecial Repo matured from February 8 to 12. 2016
v. Auction sale of time deposits in domestic currency 3500 3501 4000 500.1 8323 4999 7533
Pronosals received 8760 7580 6490 075 8323 11815 7533
Maturity 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum a7 388 388 392 302 395 390
Masimu 397 397 396 397 a00 397 2.00
Averane 302 36 303 305 395 396 398
Stock 3500 7501 13324 12532
Next maturitv of ime deoosits (February 8. 2016) 7501 12532
Time Deposit matured from February & to 12. 2016 7501 12532
vi. Auction sale of time denosits TP in domesic currency
Pronosals received
Maturity
Interest rate - Minimum
Masimu
Averane
ock. 30500 30500 30500 30500 30500
Rt maturisof tme denosit TP (Feb 19, 2016) 5500 550.0 5500
Time Denosit TP matured from February 8 fo 12. 2016
vi._Auction sale of ime deposits BN in domestic currency
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 & {0 12. 2016
vi. Auction sale of CDR BCRP 120 156
Proposals received 120 156
Maturity a1d a1d
Interest rate - Minimum 075 075
Maimum 075 075
Averace 075 075
Stock 76505 79355 79355 78855 76956
Next maturitv CDR BCRP (February 8. 20161 796 796 1000
‘CDR BCRP matured from February & {0 12. 2016 2446 2446 9260
. Auction sale of Swan oneration in foreian currency.
Pronosals received
urity
Interest rate - Minimum
Maimum
Averace
ock 144000 144000 144000 144000 140000
Nevt maturi Swao (Rori 14 20161 4000 400.0 3000

matured from Februar 8 to 12. 2016 000 a00.0

Interest rate - Minimum
Maimum

Averace
Stock 79000 79000 79000 79000 79000
Next maturitv Swan (Januarv 17. 2017) 3000 3000 3000
‘Swan matured from February 8 fo 12. 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 February 8 to 12. 2016
i Auction FX Swan Sell BCRP. #iREF! 2200 170 110 10 230 1350
Pronosals received 3000 6000 2550 170 110 80 230 1910
Maturity 5300 9675 a1d o1d 1824 %04 %0d
Interest rate - Minimum 074 069 075 074 074 072 0.60 07
Masimum 075 075 075 074 074 072 074 075
Averace 07 073 075 074 074 072 064 074
Stock 313067 312267 312867 310767 310754
Next maturitv Swan (Februarv 8. 2016) 300.0 a50.0 2700
X Siap Sellmatured rom February 0 122016 11063 5863 12680
b. Central Bank foreian currency onerations at over-the-counter -a56.7 1922 ars
L arenasa loions o 1Sey
Averane exchane rate (S/. USS)
i-Sellng_(milions of USS) 1310 550 50
exchanae 32861 3.0046. 3.4926
<. 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
33953 29636 31605 33731 24065

3. Commercial bank current account before close of the day
4 Central Bank manetarv onerafions
/a0 onerations of foreian currency.
v efective rate) 0.0130% 0.0120% 0.0120% 0.0130% 0.0120%
b. Outcome of the direct temporary buvina securites (Reno)

Interest rate a30% a30% a30% a30% a30%
€. Monetarv requlation crecit
Interest rate a30% a.30% a30% a30% a30%
d. Overiaht denosits in domestic currency 3120 a9 167
Interest rate 275% 275% 275% 275% 275%
5. Commercial bank current account in the BCR at close of the day 1033 2520 SI1605) 60 2065
laive averaae reserve balances in domestic curtency (milions of S/ (1 82163 BTH5 B1505 FI6 50724
in liabliies ") 61 69 81 80 80
© Cumul ) 30833 30833 31000 30552 20254
d G e current account in domesic currenc (% of liabil o reserve reauirements) (* 23 26 31 31 29
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 230 2000 7798 10028
i e - Mimimum  Maimum | Averaoe 4.0014,00/4.00 4.0014.00/4.00 4.004.0514.01 4.00/4.05/4.00 4.0014,00/4.00
b mmm.k overations (foreian cur 105.0 1210
e e M i | Averce 0.3500.38/0.38 038038038 0380381038 0.38/0 381038 0.3610.43/0.39
. Secondns market f COBCRP and COBCRPAR 180
6 month term (amount / averane interest rate) 181450
12 month term (amount | averace interes rate) 201490
24 monih
1. Operstions iy th freign exchange mrket (nilions of USS) January 29, 2016 February 01, 2016 February 02, 2016 February 03, 2016 Febmar 042018
chanae oosiion adiuster ds = arbi-cIverT 1713 439 B 502
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 1262 356 435 1209 st
a. Soot purchases with non-bankina costumers 1503 2258 1645 1841 1656
i Purchases 2680 1328 1642 1345 180.1
i ) Sales 3983 3586 3287 3287 3457
. Fonvard ourchases wih non-bankina costumers 186 63 183 313 %6
1548 1455 131 134 2628
i ) Regemoton 1362 802 167 821 1642
. Forward sells with non-bankina costumers 794 1372 1288 68 894
Pacted 215 2150 1978 1285 2053
ii - Redemotion 121 778 690 117 2947
d. Interbank oerations.
i Soot 4350 3760 4008 6085 10030
i Foward 100 80 100
. Sootsalesdue 1o NOF redemotion and swaos 1233 %3 447 1180 2038
114 %3 87 11 2019
i S 181 240 31 881
1. Chanae due o Fx ootions 11 68 06 73 95
G. Net ooerations with other financial nstitutions 2039 3696 872 80 1069

h. Monetarv reaulation credit

Note: Interbank exchang Datatec) 34707 3.4855 3,4937 34919 34756
7 Prefminar tormation




