CENTRAL RESERVE BANK OF PERU
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

January 02, 2016 January 03, 2016 January 04, 2016 January 05, 2016 January 06, 2016
1. Commercial bank current account before Central Bank operations 37700 47768 45525 50025 42529
2. Monetary and exchange Ceniral Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 301 200 100.0 1000 %5
Proposals received 860 143,0 151,0 339,0 1810 166,0
Maturity 192d s54d 378d %6d a78d 95d
Interest rate : Minimum 4,40 445 407 425 453 432
Maximum 448 474 450 435 475 450
Average 4,45 461 428 431 466 441
Stock 229944 229944 230245 231145 232110
Next maturity CD BCRP (Jan 12, 2017) 140,0 140,0 140,0 12200 12200
CD BCRP matured from 9 to 13 of January 2017 12200
ii. Ouicome of the buvina auction sale securities (Reoo) 400.0 2000
Proposals received 1000,0 5200
Maturity 1d 1d
Interest rate : Minimum 455 4,60
Maxmum 455 463
Average 455 461
Stock 24990 13990 13990 11990 11990
Next maturity REPO (May. 08, 2017 ). 11000 11000 11000 399,0 399,0
REPO BCRP matured from 9 to 13 of January 2017 13000 200,0 200,0
‘Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturty Special Repo 0.
ecial Repo matured from 9o 13 of January 2017
v. Auction sale of CDV BCRP
roposals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity CDV BCRP 0
RP matured from 9 to 13 of January 2017
v. Auction sale of time deposits in domestic currency 300.0 300.0 500.0 200.0 900.0
Proposals received 650,0 330,0 12164 450,0 11511
Maturity 1d 7d 1d 7d 3d
Interest rate : Minimum 385 4,00 381 405 380
Maximum 397 425 3.89 424 3.90
Average 389 421 383 421 384
stock 14000 18000
Next maturity of time deposits (Jan 11, 2017 ) 800,0 900,0
Time Deposits matured from 9 (0 13 of January 2017 800,0 12000
Vi Auction sale of time deosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 16000 16000 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 300.1 300.1 300,1 300,1 300,1
Time Deposits TP matured from 910 13 of January 2017
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturity of time deposits BN
Time Deposits BN matured ffom 9 to 13 of January 2017
viil. Auction sale of CDR BCRP 2250
Proposals received 395,0
Maturity s8d
Interest rate : Minimum
imum 0,60
Average 038
Stock 8050 8050 10300 10300 10300
Next maturty COR BCRP (Jan 10, 2017) 255,0 255,0 255,0 255,0 255,0
CDR BCRP matured from 9 to 13 of January 2017 705,0
ix. Auction sale of Swan ooeration in foreion currency.
Pronosals received
i
Interest rate : Minimum
Magmum
Average
Stock 142371 142371 142371 139251 139251
Next maturity Swap (Jun 17, 2017) 4000 4000 4000 4000 400,0
Swan matured from 9 ta 13 of Januarv 2017
. Aucton sle of Swap operaion n orian curtency Exmansion)
aturity
Interest rate : Minimum
aximum
Average
stock 79000 79000 79000 79000 79000
Next maturty Swap foreign currency (January 17, 2017) 300,0 300,0 300,0 300,0 300,0
‘Swap foreign currency matured from 9 t0 13 of January 2017
%i. Auction sale of Swa operation in foreian currency (Susttution)
Proposals received
Matrity
Interest rate : Minimum
Maxmum
Average
st 458047 458047 48047 48047 48047
Next maturty Swap foreign currency (May 26, 2017) 243,0 243,0 2430 2430 2430
Swap foreign currency matured from to 13 of January 2017
»i. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 5135 5135 5135 5135 5135
Next maturity FX Swap Sel (Jan 10, 2017) 1103 1103 1103 1103 1103
FX Swap Sell currency matured from 9 to 13 of January 2017 3995
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
ge exchange rate (S/. USS)
ii.Selling (millions of USS)
Average exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
d. Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.
3. Commercial bank current close of the day CERD LS CET s BEER
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efecive rate) 0,0133% 0,0133% 0,0132% 0,0132% 0,0132%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,.80% 4,.80% 4,80% 4,80% 4,80%
. Monetary regulation credit
Interest rate 4,.80% 4,.80% 4,80% 4,80% 4,80%
d. Ovenight deposits in domestic currency 995 947 909,7 580,0 180,0
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
5. Commercial bank current account in the BCR at close of the day 42405 46821 33878 31825 27764
« Cumul balances « of ) () 79413 84525 82854 82771 82201
t Cumul balances liabiliies subject to ) 7.0 75 73 72 72
< cumul domesi (millons of S/) 26886 31940 33976 33546 32041
cumu account in domesti (9% of liabiles subject 10 rese G} 24 28 30 29 29
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 592,0 11215 1669.5 15350 16330
Interest rate : Minimum / Maximum | Average 4,25/4,2514,25 4,25/4,25/4,25 4,25/4,2514,25 4,2514,25/4,25 4,2514,30/4,26
b. Interbank operations (freign currency)
Interest rate : Minimum / Maximum | Average
c. Secondary market of CDBCRP and CDBCRP-NR 465 50.0 489 800
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate
7. Operations inthe forelgn exchange. (millions o US$) Dec, 30, 2016 Jan, 02,2017 Jan, 03,2017 Jan, 04,2017 Jan, 05,2017
Flow of foreign exchange posiion adjusted by forwards = @+ bi-c.i+e+ 722 1023 38 1585 -187,0
Flow of foreign exchange position = a + b -c.i + e +{ 824 223 469 457
a. Spot purchases with non-banking costumers 746 480 800
Purchases 1059 1475 1824
i) Sales 1804 1954 2625
b. Forward purchases with non-banking costumers 242 86,0 726
Pacted 301 1742 1770
3 Redemption 58 2602 349,7
C. Forward sells with non-banking costumers. 434 59.8 293
i Pacted 870 1336 207,1
2 Redemption 436 1934 236,4
d. Interbank operations
i 1483 4410 2838 493,0
Foward 60 180
. Spot sales due to NDF redemption and swaps 1000 138 57,9 713
Purchases 1324 1923 136,8 2363
i) Sales 234 1785 789 3075
f. Change due to FX options. 39 00 62 20
9. Net operations with other financial institutions 205 4103 586 27
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 33560 33608 33777 33808 3.3660
() Preliminar information




