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

(Millions of Soles)

January 09, 2016 January 10, 2016 January 11, 2016 January 12, 2016 January 13, 2016

1. Commercial bank current account before Central Bank operations

4.208.4 4.800.8 58112 6.904,2 6.587.7

2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations

1. Auction sale of CD BCRP 300 1000 300 200,0 2000 200,0
Proposals received 157,0 4290 220,0 694,0 806,3 542,0
Maturity 547d 90d 371d 89d 182d 88d
Interest rate : Minimum 454 431 445 429 412 430
Maximum 475 439 445 436 445 435
Average 470 437 445 433 441 432
Stock 232410 233710 225810
Next maturity CD BCRP (Feb 09, 2017) 12200
CD BCRP matured from 16 1o 20 of January 2017 1.2200 12200
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 11990 11990 11990 11990 11990
Next maturity REPO (May. 08, 2017 ). 399,0 399,0 399,0
REPO BCRP matured from 16 to 20 of January 2017
il Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturty Special Repo 0.
ecial Repo matured from 16 to 20 of January 2017
. Auction sale of CDV BGRP
Pronosals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity CDV BCRP 0
RP matured from 16 t0 20 of January 2017
v. Auction sale of time deposits in domestic currency 3000 649,9 262,0 10834 3000 2300.0 199,9 32000 3000 17220
Proposals received 555,0 13408 262,0 10834 539,0 2647,4 3355 41260 533,0 17220
Maturity 7d 1d 7d 1d 7d 1d 7d 1d 7d 3d
Interest rate : Minimum 416 350 381 376 415 3,90 419 4,00 418 395
Maximum 423 385 425 415 423 423 423 416 422 4.20
Average 420 379 421 388 419 405 421 4,06 420 4,08
stock 18499 25454 762,0 45619 083,9
Next maturity of time deposits (Jan 16, 2017 ) 6499 26000 20220
Time Deposits matured from 16 (0 20 of January 2017 15499 29000 10619
i time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 16000 16000 16000
Next maturity of time deposits TP (June 08, 2017) 300.1 300,1
Time Deposits TP matured from 16 to 20 of January 2017
Vi, 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 from 16 to 20 of January 2017
viil. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 10300 1750 3250 3250 2250
Next maturity COR BCRP (Mar 03, 2017) 255,0 100,0 2250
0 CDRBCRP matured from 161920 of January 2017 705,0 1000
i af Swan onerarion in foreian furtency
ity
Interest rate : Minimum
Magmum
Average
Stock 139251 139251 13.925.1 13.925.1 13.925.1
Next maturity Swap (Jun 17, 2017) 4000 4000 400,0
Swan matured from 16 ta 20 of January 2017
. Aueton sale of Swan overaion i orian curtency (Exmansion)
aturity
Interest rate : Minimum
aximum
Average
stock 7.9000 7.9000 7.9000 7.9000 7.9000
Next maturty Swap foreign currency (January 17, 2017) 300,0 300,0 300,0
‘Swap foreign currency matured from 16 to 20 of January 2017 3000
4. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Matrity
Interest rate : Minimum
Maxmum
Average
st 804.7 48047 48047 48047
Next maturty Swap foreign currency (May 26, 2017) 243,0 2430 2430
Swap foreign currency matured from 16 to 20 of January 2017
»i. Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 5135 4032 1140 140 1140
Next maturty FX Swap Sell (Feb 06, 2017) 1103 100,0 100,0
FX Swap Sell currency matured from 16 to 20 of January 2017 3995
b. Central Bank foreign 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)
. Operations with Tesoro Publico (milions of USS)
[
d. Operations 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 S8 e S0602 Bi2D G
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efecive rate) 0,0132% 0,0132% 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 2325 1740 29 3500 20100
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 3.086,0 3.2814 3.0783 27243 2.155,7
« Cumul balances « of ) () 80910 81630 80139 8.058,2 80460
t Cumul balances liabiliies subject to ) 71 71 7.0 7.0 70
< cumul domesi (millons of S/) 31559 31320 31271 31407 30650
cumu account in domesti (9% of liabiles subject 10 rese G} 28 28 27 27 27
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 488,0 634,0 7130 634.0 4510
Interest rate : Minimum / Maximum | Average 4,25/4,25/4,25 4,25/4,2504,25 4,25/4,2514,25 4,2514,25/4,25 4,2014,25/4,25
b. Interbank operations (foreign currency) 26.0 260 60.0
Interest rate : Minimum / Maximum | Average 0,55 /0,55 /0,55 0,55 /0,55 /0,55 0,60/0,60/0,60
c. Secondary market of CDBCRP and CDBCRP-NR 1420 1730 200 1730 55.0
6 month term (amount / average interest rate) 1201/4,40 501440
12 month term (amount / average interes rate) 2507441 250/441
24 month term (amount / average interest rate
7. Operations inthe forelgn exchange. (millions o US$) Jan, 06, 2017 Jan, 09, 2017 Jan, 10,2017 Jan, 11,2017 Jan, 12,2017
Flow of foreign exchange posiion adjusted by forwards = @+ bi-c.i+e+ 1529 1216 142
Flow of foreign exchange position = a + b -c.i + e +{ 106 12255
a. Spot purchases with non-banking costumers 309 6.2
Purchases 1894
i) Sales 195,6
b. Forward purchases with non-banking costumers 203
Pacted 1737
3 Redemption 194,0
C. Forward sells with non-banking costumers. 624
i Pacted 753
2 Redemption 1376
d. Interbank operations
i 3555 2217 337,0
Foward 100 110
. Spot sales due to NDF redemption and swaps 13 547
Purchases 1022 125,9
i) Sales %09 712
f. Change due to FX options. 03 01
9. Net operations with other financial institutions. 4103 2178
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 33741 33817 33887 33009 33913

() Preliminar information




