CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

February 22, 2016 February 23, 2016 February 24, 2016 February 25, 2016 February 26, 2016
T Commercial bank current account before Central Bank operalions. 23175 24393 22104 21187 12679
2. Monetarv and exchanae Central Bank operalions before elose of 1he 0V
val Bank monetary overaiions
i Auction sale of CD BCRP 100 0 1950 1559 a8 300 400
20 5 1050 259 1233 05 50
3:s3d w1d 7d 7d 7d sad 304
Interest rate : Minimum 510 490 4z 428 440 513 530
Masimum 510 490 455 45 P 550 530
Averae 510 490 a2 e per 549 530
Stock w273 176252 177300 177440 177440
Next maturity CD BCRP (Mach 10, 2016) 163500 163500 163500 635,00
‘CD BCRP matured from February 29 o Mach 4. 2016
il Outcome ofthe buvina aucion sale securies (Reoo)
Matwrity
Interest rate  Minimum
Maimum
Averae
Stock 3000 000 00 000 000
Next maturity REPO (Jun 17. 2016, 3000 00 00 000
REPO matured from February 20 0 March 4 2016
s Qutcome of th b acton sle secures (Soecal Reoe 500.00
ronosals e 130000
Vot 204
Interest rate  Minimum 553
Maimum 578
Averae 1
ock 16000 16000 16000 16000 16000
New maturit Soecial Reoo (Eebruary 2. 20161 5008 008 008 203
‘Snecial Reo matured from February 29 to Mach 4. 2016 500.80 0080 5000 110080
v. Auciion sale offime deposis in domestic curency 114980 To000 56570 a9z 55260
Pronosals received 114980 1ai60 S65.70 s932 s5260
Maturity 1d 1d Td 1d 3d
Interest rate  Minimum 417 418 410 415 400
Wi by 419 e e} 25
Averace iz 419 318 e} 410
ock 11499 1000 5657 932 5526
New maturyof tme denosis (Eebruary 20, 2016) 11498 10000 S657 5526
Time Deposit matured from February 29 o March 4. 2016 11498 10000 657 526
. Aucton sale of time deposits TP in domestc currency
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
ock 2500 25000 25000 25000 22000
New maturyof tme enoss TP (v 13, 2010 3000 00 000 3000
Time Deposit TP matured from February 29 o March 4. 2016 3000 00 00
Ui Pt ol o o dengsis BN domeste mencs
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
ock 6000 000 00 000 000
New matury of tme decosis BN (May 20, 20161 3000 00 00 000
Time Deposit BN matured flom February 29 o March 4. 2016
i, Auction sale of CDR BCRP 1800 810
Pronosals received 1800 990
Maturity a1d 20d
Interest rate  Minimum o7 078
Masimum 073 075
Averae 073 075
ock 81226 80026 80026 80836 80828
New maturity COR BCRP (ebruary 29, 20161 3000 5008 5008 5003
‘CDR BCRP matured from February 29 to March 4. 2016 7880 5008 5008 Ta018
ix. Auction sale of Swan oneraton i foreian currency.
Pronosals received
urity
Interest rate  Minimum
Maimum
Averae
ock 140000 140000 140000 140000 140000
Newt matury Swao (Ao 14. 20161 3000 00 00 3000
‘maured from February 29 o March 4. 2016
x Alcion sale of Swan cosraion n forein curtency (Excansion)
urity
Interest rate  Minimum
Masimum
Averae
ock 79000 79000 79000 79000 79000
New maturit Swan Ganuary 17,2017 000 00 00 000
‘Swan matured from February 23 to March 4. 2016
p ‘Swan oneration in foreian
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 230 230 230 2030
‘Swan matured from February 29 0 March 4. 2016
i Auction FX Swan Sell BCRP a5 3 w0 272 655 20 15 176 17 175 20
Pronosals received a5 70 a2 70 590 15 21 207 375 210
Maturity otd  e1d  1m2d 14 s2d 204 14 04 6ad 204 w24
Interest rate  Minimum 08 075 om 075 om0 075 075 078 075 074 075
Masimum o5 o075 om 075 075 075 075 075 075 o7 075
Averae o7z o015 om 075 o7 078 07 075 075 u 075
Stock 217 a7 a7 a7 22017
Next maturity Swan (February 29. 2016) 7000 000 6350 5950
FXSna Sell matured o Februany 29 o ach . 2015 1900 12000 200 27950
b, Central Bank foreian currency onerations at overhe-counter ‘1830 2204 2158 1376 599
L Bchase ritons o 0S8
‘Averane exchanae rate (SI. USS)
- Selina milons o USS) 520 650 780 390 170
exchanae 35197 35297 35329 as292 35730
. 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 EB S8 oe=y L0zt &B
4 Central Bank monetarv onerations
/a0 oneratons of freian currency.
v clective rate) o.0128% 001286 00128 0.0128% 0.0128%
b. Outcome of the direct temorar buvina securies (Reoo) 1900
nterest rate 530 480% a80% a80% a80%
. Monetary reaulation crecit
nterest ate 4800 480 480
d. Overniaht denosits in domestic currency 180 1543 1047 623 160
Interest ate 3 a a 300% 2000
5. Commercial bank current account in the BCR at close of the day 655:6] 7146 11507 9405 6395
jtive averace reserve balances in domestc currency (millons of S/ (1 7073 59727 022 Goama 9057
in labilties | 70 69 69 68 68
¢ Cumul 19799 19159 18840 1830 17880
dci e current account in domestic curency (% of lsbi 10 reserve reauirements) 19 18 19 18 18
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 17700 16280 12569 9120 12320
ot i Hasimum | Averace 4905.7575.07 4955.3505.22 49575350531 480550511 51565.2505.16
3 mmm ‘onerations (foreion cur 150
e e M i | Averce 0.380.38/0.38 038038038 038038038 038038038 0380380038

. Secondns market f COBCRP and COBCRPAR
& monih term (amount / averaoe interest rate) 201490
12 month term amount / averaae interes rate) 10501510
2 month

7. Operations n the forean exchange matket rilions of UsS February 10 2016 February 22. 2016 February 23, 2016 February 24, 2016 February 25 2016
chanae oosiion aduste G5 = arbieTTerT 765 23 [ 55 Evey

Flow ol forcan Shanas botion L2 £ 00 C1- e 1 720 354 101 [

a. Soot purchases with non-bankina costumers 49 270 580 720 613
i purchases 1093 2147 1166 1832 276
i) Sales 1044 1877 2046 2 3089

5. ot utchases with nen bakin costumers e 166 07 64 679

) 513 o2 o8 105

i ) Regemoton 409 679 815 1062 i874
. Forward sels vith non-bankina costumers 303 756 164 1668 254
Pacted 137 1591 1664 2197 3061

ii ) Redemotion 1034 247 1500 528 s

4. nterbank operations:

i oot 790 1087.1 4543 1087.0 7918
i Fomad 130

. oot sle e 10 O redemodin and s 73 1039 850 264 2689
1 249 182 85 3808

i S 08 310 632 21 1119

1. Chanae due o Fx ootions 112 69 69 161 36

6. Net operations with other financial nstutions 111 78 6.7 720 a1

. Monetary reaulaion credit

Note: Interbank exchan Datatec) 3513 35201 35300 35%7 35007

[ prafimnar iormaon




