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

(Millions of Soles)

January 16, 2016 January 17, 2016 January 18, 2016 January 19, 2016 January 20, 2016
1. Commercial bank current account before Central Bank operations 6.053.6 5.205.7 42195 35824 39323
2. Monetary and exchange Ceniral Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 200,0 250,0 1410 300 2000 1001 300 2000 2000
Proposals received 140,0 581,3,0 505.0 3140 149,0 446,0 332,0 175,0 4220 493,0
Maturity 176 d 85d 84d s41d 540d 90d 174d 364d 82d 81d
Interest rate : Minimum 4,40 430 433 473 472 434 4,40 449 434 434
Maximum 442 435 434 481 4,80 4,44 449 435 435
Average 4.40 434 434 477 476 442 49 i 434
Stock 237020 24.262,1 24.462,1
Next maturity CD BCRP (Feb 09, 2017) 10232
CD BCRP matured from 23 to 27 of January 2017
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 11990 11990 11990 11990 11990
Next maturity REPO (May. 08, 2017 ), 399.0 399,0 399,0
REPO BCRP matured from 23 fo 27 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 23 to 27 of January 2017
. Auction sale of CDV BGRP
Pronosals receive
ity
Interest rate : Minimum
Average
Stock
Next maturity CDV BCRP 0
RP matured from 23 t0 27 of January 2017
v. Auction sale of time deposits in domestic currency 2450 28764 33000 199,9 16750 2000 16000 2865 13820
Proposals received 260,0 28764 33459 3510 16750 377,0 17066 286,5 1382,0
Maturity 7d 1d 1d 7d 1d 7d 1d 7d 1d
Interest rate : Minimum 415 395 4,00 415 3,90 414 380 414 390
Maximum 425 425 425 4,20 425 417 422 425 425
Average 4.20 415 418 417 417 415 417 417 419
stock 9383 43449 2619, 25449 23134
Next maturity of time deposits (Jan 23, 2017 ) 31384 1874.9 16270
Time Deposits maured from 23 (0 27 of January 2017 39383 21749 20269
time deposits TP
Proposals received 09
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 23 to 27 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 23 to 27 of January 2017
viil. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 2250 2250 2250 2250 2250
Next maturity COR BCRP (Mar 03, 2017) 2250 2250 2250
CDR BCRP matured from 23 to 27 of January 2017
ix Auction sale of Swan aneration in foreian currency. 55.0
Pronosals recei 245.0
ity 730d
Interest rate : Minimum 481
Magmum 575
Average 517
Stock 139251 136801 13.980.1 13.980.1 13.980.1
Next maturity Swap (Jun 17, 2017) 4000 4000 400,0
Swan matured from 23 ta 27 of Januiary 2017
x Auction sale of Swao oneration in foreian currency (Exoansion) 150.0
Pronosals received! 4250
Maturity 730d
Interest rate : Minimum 580
aximum 5.80
Average 5,80
stock 7.9000 7.7500 7.7500 7.7500 77500
Next maturity Swap foreign currency (January 23, 2017) 300,0 300,0 300,0
‘Swap foreign currency matured from 23 t0 27 of January 2017 3000 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 23 to 27 of January 2017
»i. Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1140 1140 1140 96.2 6.2
Next maturty FX Swap Sell (Feb 06, 2017) 100,0 100,0 9,2
FX Swap Sell currency matured from 23 to 27 of January 2017
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
ge exchange rate (. 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 25022 Ay 200 L0 20658
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efecive rate) 0,0132% 0,0135% 0,0135% 0,0135% 0,0127%
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 696.0 200 1780 2616 3514
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 002 SEERy 8D L2208 A
balances « of ) () 7.9458 7.758,7 7.706,0 76313 76137
t cumul balances liabiliies subject to ) 69 67 67 66 66
¢ Cumulative average current account in domesiic curtency (millions of S/) 29123 2.785.0 27323 27323 26813
« cumu accountin d (%of labiliies subject 1o reser G} 25 24 24 23 23
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 638.0 634.0 926.0 634.0 1.145.0
Interest rate : Minimum / Maximum | Average 4,25/4,2504,25 4,25/4,2504,25 4,25/4,2514,25 4,2514,25/4,25 4,2514,25/4,25
b. Interbank operations (foreign currency) 33.0 26.0 55 260 1785
Interest rate : Minimum / Maximum | Average 0,60/0,60/0,60 0,55 /0,55 /0,55 0,7000,70/0,70 0,55 /0,55 /0,55 0,70/0,80/0,75
c. Secondary market of CDBCRP and CDBCRP-NR 1100 1730 1730 500
6 month term (amount / average interest rate) 501440
12 month term (amount / average intefes rate) 25,0/4,41 250/441
24 month term (amount / average interest rate)
7. Operations inthe forelgn exchange. (millions o US$) Jan, 13,2017 Jan, 16, 2017 Jan, 17,2017 Jan, 18,2017 Jan, 19,2017
Flow of foreign exchange posiion adjusted by forwards = @+ bi-c.i+e+ 183 359 808 119,0
Flow of foreign exchange position = a + b -c.i + e +{ 42,0 822 1232
a. Spot purchases with non-banking costumers 311 502 254
Purchases 552,7 208,2 2133
i) Sales 5216 158,0 187,9
b. Forward purchases with non-banking costumers 1303 183 317
Pacted 1837 156 1926
3 Redemption 534 339 154,9
C. Forward sells with non-banking costumers. 1541 262 418
i Pacted 1871 586 146,6
3 Redemption 330 324 104,9
d. Interbank operations
i 437,2 184,0 356,8 416,0 449,0
Foward 340 180 100
. Spot sales due to NDF redemption and swaps 198 263 56 487 58,0
Purchases 205 284 1193 939 289,9
i) Sales 97 21 1137 452 231,9
f. Change due to FX options. 01 A7 -10.7 01 297
9. Net operations with other financial institutions 293 42 82 09 81
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 33677 33690 33488 33479 33339
(%) Preliminar information




