CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

February 15, 2016 February 16, 2016 February 17, 2016 February 18, 2016 February 19, 2016
T Commercial bank current account before Central Bank operalions. 54401 S1i12 = Saa7 Tom2
2. Monetarv and exchanae Central Bank operalions before elose of 1he 0V

val Bank monetary overaiions
i Auction sale of CD BCRP 2 108 1280 1000 u 2 8 30 20 18 1000
376 176 3200 2101 2 %0 125 pE 1330
8sd 178d 1784 aad 304 834 sa0d  3s8d 824 74 7d 360
Interest rate : Minimum 445 470 478 451 500 45 52 500 455 505 505 500
Masimum e 476 480 455 500 45 sz s2s 46 505 530 S0
Averae pes 478 e e 500 4% s» sy 457 505 su s0s
Stock 164983 187263 185753 170923 171923
Next maturity CD BCRP (February 22. 2016) 48,00 4800 4800
‘CD BCRP matured from February 22 0 26. 2016
il Outcome ofthe buvina aucion sale securiies (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 22 10 26 . 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 22 0 26. 2016 50080
v. Auciion sale offime deposis in domestic curency 909 26001 10001 16222 1000.1 1500.1 10000 10000 5000 ;3
Pronosals received 2632 2067.4 19663 16232 18000 18833 1840.7 12128 030 73
urity 1d Td Td 1d 1d 1d 1d 1d 3d 3d
Interest rate  Minimum 410 390 410 418 4z 420 419 415 420 415
Wi 320 iz pez) 25 b 425 iz iz 425 425
Averace a2 e e} ] b per 320 421 e} 318
ock 36000 26233 25002 20000 873
New maturyof tme denosis (February 22 2016) 36000 25002 8873
Time Deposit matured from February 22 o 26. 2016 36000 25002 873
W P 2 f ks TF b S ey
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
ock 30500 30500 30500 30500 25000
New maturyof tme denosis TP (Feb 26 2016) 5500 5500 3000
Time Deposit TP matured from February 220 26, 2016 000
i i <ol o o Aengsis BN domeste crency
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 22 to 26. 2016
i, Auction sale of CDR BCRP 00 5200 1500 1000
Pronosals received 00 5200 200 1000
Maturity 0d 24 0d 61d
Interest rate  Minimum 068 069 0 075
Masimum 068 075 075 075
Averae 06s o7 072 075
Stock 75006 83606 83606 85106 86106
Next maturity COR BCRP (Februar 22. 2016) 880 4880 4880
‘CDR BCRP matured from February 22 to 26, 2016 7880
ix Aucion saleof aocneraon i foreian 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 22 o 26, 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
‘Swan matured from February 23 1o 26. 2016
p ‘Swan oneration in oreian
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 230 2030
‘Swan matured from February 22 to 26. 2016
i Auction FX Swan Sell BCRP 4000 205 20 a0
Pronosals received 7500 00 = a0
Maturity 1214 204 04
Interest rate  Minimum o7 078 068 070
Masimum 075 075 07 075
Averae 071 075 072 072
Stock 216 33017 310017 967 a7
Next maturity Swan (February 2. 2016) 3509 000 6000
FXSwao Sell matured o Februan 22 0.2 2015 Ts209 8650 25000
b, Central Bank foreian currency onerations at over-the-counter 2038 56 249
L Bchase ritons o 0S8
‘Averane exchanae rate (SI. USS)
- Selina milons o USS) 580 130 270
exchanae 35101 35066 35148
. Oocriions it Tosoo Puplics o of USS)
Imilions 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 OCERA Lz3e3) EOU774 aeEA =0
4 Central Bank monetarv onerations
/a0 oneratons of freian currency.
v clective rate) 0.0120% 001200 001200 0.0120% 0.0120%
b. Outcome of the direct temorar buvina securies (Reoo) 2550
nterest rate 480 a80% 530% s30% 530
. Monetary reaulation crecit
nterest ate s as0% 4500 480 480
d. Overniaht denosits in domestic currency 9.0 a7 78 364 650
Interest ate 3006 200% 300% s00% 2000
5. Commercial bank current account in the BCR at close of the day 267 12266 12251 999.7 7600
jtive averace reserve balances in domestc currency (millons of S/ (1 73755 To6a3 Ta53 7301 72798
in labilties | 78 75 73 72 72
¢ Cumul 22128 23720 23046 22372 21505
dci e current account in domestic curency (% of lsbi 10 reserve reauirements) 24 24 23 22 21
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 13820 9870 14600
ot i Hasimum | Averace 4250430425 42504250025 4254400431 42505000467 5.00/5.30/5.20
3 mmm ‘onerations (foreion cur 1450 1600
e e M i | Averce 038038038 0380.38/0.38 038038038 0.380.380.38 038038038
. Secondns market f COBCRP and COBCRPAR 1664 00 1000 00
& monih term (amount / averaoe interest rate)
12 month term amount / averaae interes rate) 1000/50 0/50
2 month
7. Operations n the forean exchange matket rilions of UsS February 12. 2016 February 152016 February 16, 2016 February 17, 2016 February 15, 7015
chanae oosiion aduste G5 = arbieTTerT 1965 1035 T, 1079
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 ‘1683 598 206, 201 [
a. Soot purchases with non-bankina costumers 21087 780 ‘120, 422 py 1
i purchases 259 1496 181 1874
i) Sales 3296 217 310, 296 pistd
5. ot utchases with nen bakin costumers ‘246 384 79 134 ‘139
82 s08 870 830 1047
i ) Regemoton 827 23 791 0.7 2185
. Forward sels vith non-bankina costumers 217 745 462 11 1437
Pacted 119 1060 1021 3022 2048
ii ) Redemotion 1396 314 158 3011 3882
4. nterbank operations:
i oot 6114 773 12302 7320 047
i Fomad 300 120 30 165 100
. oot sle e 10 O redemodin and s 87.0 25 1104 2513 2068
1253 23 1383 247 3851
i S 23 18 278 EYS 1783
1. Chanae due o Fx ootions 18 26 9.4 25 28
6. Net operations with other financial nstutions 1126 08 288 963 29
. Monetary reaulaion credit
Note: Interbank exchan Datatec) 35077 35030 35088 35039 3500
[ prafimnar iormaon




