CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

October 19, 2015 October 20, 2015 October 21, 2015 October 22,2015 October 23, 2015
T Commercial bank current account before Central Bank operations. [EZX) =T s Soaz S436
2. Monetarv and exchanae Central Bank onerations before elose of 1he 0V
Bank monetary onerat
i Auction sale of CD 500 s00 2000 0 200
s re 1636 1300 215 15 23
1d sa3d 924 304 14
Interest rate : Minimum 410 450 405 440 425
Masimum 520 prss 43 4ag 450
Averae 420 4 pe: @ P
Stock 171680 171680 174180 176680 176680
Next maturity CD BCRP (November 5. 2015) 75.00 37500 37500
'CD BCRP matured from October 26 0 3. 2015
il Outcome ofthe buvina auction sale securiies (Reoo)
ronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 4500 4500 4500 4500 4500
Rext matris REPO (December 23 2019 1500 1500 1500
REPO matured from O
i Qutcameofhe i aicion sal sacuties (Soecial Reoo
rooosals reconed
iarus aa - Mol
Maimum
Averae
Stock 22800 22800 22800 22800 22800
Next maturity Soecial Reno (Octaber 28. 2015) 5000 5000 5000
‘Snecial Reno matured from October 26 0 30, 2015 50000
iv._Auction sale of tme deposis in domestc currency 10000 18827 .00 18965 13954 11166 19099 105 1000 10000
Pronosals received 978 18827 6075 00 1895 13954 166 24982 25 1000 10505
Maturity 1d Td T 7d 1 1d 1d 1d 7d
Interest rate  Minimum 335 338 345 348 340 345 345 330 34 3% 345
M 350 350 3% 350 0 350 350 350 35 3% 3
Averace 34 329 S0 3a7 349 3 345 3a 30 3w
ock 33017 32766 28920 23799 25905
New maturyof tme denosis (Ocicber 25,2015 33017 25120 21105
Time Deposit m 26 10 30. 2015 33017 25120 24305
. Acion sale of e decosis TP in domesic curtency
urity
Interest rate  Minimum
M
Averace
ock 30099 30a99 30i99 30099 30009
New maturty of time dencsts o (evember 27 2015) 00 3000
Time Deposit TP Qctober 26 1o 30, 2015
i acion e ot oonte B n mes. Erioncs
urity
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 ciober 26 0 30. 2015
vi. Aucion sale of CDR BCR 000 000
oosals recei &880 350
urity a3d %54
Interest rate  Minimum 048 015
Masimum 050 017
Averae 048 016
Stock 63656 63656 6316 6336 66836
Next maturity COR BCRP (October 26. 2015) 2820 3000 3000
CDR BCRP matured from October 26 1o 30. 2015 220 1504
i, Aucton sale of Swan oneration i forcian curtency.
osals received
urity
Interest rate  Minimum
Maimum
Averae
Stock 159500 159500 159500 159500 159500
Next maturiy Swao (October 28, 2015) 5000 5000 5000
‘Swan matured from October 26 10 30. 2015 5000
Swan oeraiion in foreian
Pronosals received
awrity
Interest rate  Minimum
Masimum
Averae
Stock 79000 79000 79000 79000 79000
Next maturiy Swao (January 17. 2017) 00 000
Swan matured from October 26 to 30. 2015
. Auction sale of Swan oneration in foreian currency (Sustiution)
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 230 230 2030
Swan matured from Octaber 26 to 30. 2015
- Aueon X Suao Sa BCRP &0 600 1500 2050 000 2000 00 a0 20
ronosals rece 1640 w0 7960 1500 3270 20 000 a0 e 0
Sy a4 924 od  a2d i a3d 954 od  95d 54
Interest rate  Minimum 015 015 01 o1 om0 019 070 050 020 089
Masimum 029 015 03 on o o7 070 06 03
Averae 2 01 02 on  oss 36 070 o0& o0z om
Stock 28664 230864 230864 2585 28m4
Next maturiy Swiao (Qctober 26, 2015) 000 599.9 5500
FXSwao Sell matured o Octber 2510 30 2015 27250 13000 Tens
b, Central Bank foreian currency onerations af overthe-counter
L Bchase ritons o 0S8
‘Averane exchanae rate (SI. USS)
i Sellina(millons of USS)
hanae rate
. Operations with Tesoro Publico (milions of USS)
lions of USS)
i Sellina_(millons o USS)
‘Onerations at he Secundary Market of CD BCRP. CD BCRP-NR and BTP
i Reourchase of CD BCRP ana CD BCRPAR
il Purchase of
3. Commercial bank current account before close of the day ARy L2203} B115.5) &8 225
4 Central Bank monetarv onerations
o oeratons ffreion crtency.
i efective rate) 0.0108% 00108 00108 0.010m% 0.010m%
b. Outcome ofthe et temoorary buving securties (Reoo)
nterest rate 405 a05% a05% a05% a05%
. Monetary reaulation crecit
nterest ate 405 a05% os% 405 405%
d. Overniaht denosits in domestic currency 2593 309 270 o8 268
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 182, 9594 8886 12025 6923
jtive averace reserve balances in domes_ic currency (millons of ST 1 7200 7201 70809 67910 67313
in labilties | 76 76 74 71 71
© Cumul of Sy 23045 22310 21670 20654 20057
rent account in domestic curency (% of labi 10 reserve reauirements) 24 25 23 22 21
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 11505 065 755 0.0 7940
ot i Hasimum | Averace 3502557350 350250350 3503651252 350360250 3502650358
3 mm..k ‘onerations (foreian curen; 2040 20 1970 670
e e M i | Averce 0.4000.40/0.40 0.4000.400.40 0300:30/0.30 02000:2000.20 020020020
. Secondny market f COBCRP and COBCRPAR 0.0
& monih term (amount / averaoe interest rate) 84420
12 month term amount / averaae interes rate)
2 month
7. Operations n the forean exchange matket rilions of UsS October 16, 2015 October 19, 2015 October 20, 2015 ctober 21, 2015 Gciober 22,2015
chanae oosilon adusted by forwards = a BT~ CT7E 7T w0 £ o1 506 1
Flow ol forcan Shanas boion " —a £ 01 1o 1 502 780 -60.1 ‘83
a. Soot purchases with non-bankina costumers 38 1287 1508 74
i 2603 2060 2415 2201
i) Sales 2166 5 3923 2716
5. ot utchases with nen bakin costumers Y 1264 1005 40
1335 2354 2202 1201
i ) Regemoton 1422 1090 1197 1250
ward Sells with non-bankina costumers 212 12 2357 1442
acted 2131 2085 3728 1885
ii ) Redemotion 2343 1223 1871 3327
4. nterbank operations:
i oot 215 1855 4810 o882 5605
i Fomad 140
e. Soo sales due o NDF redemoion and swans 2068 pr 87 1304 2070
i Purchases 2341 151 958 1310 315
i) Sales 273 1495 21 06 345
1. Chanae due to FX ootions 125 437 85 02 67
6. Net operations with other financial nstutions 1135 1040 06 268 1978
. Monetary reaulaion credit
erest rate
Note: Inerbank exchands Datatec) 32019 3253 2571 32613 32562
T Prefiminr mformaton




