CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

November 9, 2015 November 10, 2015 November 11, 2015 November 12, 2015 November 13, 2015
T Commercial bank current account before Central Bank operalions. 60051 Gaar2 6128 62455 57202
2. Monetarv and exchanae Central Bank operalions before elose of 1he 0V
Bank monetary onerat
i Auction sale of CD 500 20 300
s 270 520 1410
304 sird 304d
Interest rate : Minimum 360 467 437
Masimum 370 prid sa3
Averae 364 467 441
Stock 15240 w5740 175760 169060 16,9060
Next maturity CD BCRP (November 7. 2015) 70000 70000 70000 0.0 200.00
‘CD BCRP matured from November 16 1o 20. 2015
il Outcome ofthe buvina aucion sale securies (Reoo)
Pronosals received
Matwrity
Interest rate  Minimum
Maimum
Averae
ock 4500 4500 4500 4500 4500
New maturiy REPO (December 23,2015 1500 1500 1500
REPO matured from 16 to 20, 2015
 Queameofhe e st saa saci s (Soecal Rece)
rooosals reconed
iarus aa - Mol
Maimum
Averae
ock 20840 2080 20840 20840 20840
New matury Soecial Reoo (November 27 2015) 5000 5000 5000 5000 5000
‘Soecial Reno matured from November 16 o 20, 2015
iv._Auction sale of tme deposis in domestc currency 320090 3305 349990 37007 346630
Pronosals received 320990 3305 367330 37007 Tas6.30
Maturity 1d 1d Td 1d 3d
Interest rate  Minimum 340 340 340 340 336
Wi 350 350 350 350 350
Averace 347 348 3a8 3a8 3a7
ock 34099 3sa05 36999 37007 34663
New maturty of time deoosts (November 16 2015) 32009 3305 36999 37007 34663
Time Deposit matur ovember 16 to 20. 2015 Jam99 35805 36999 37007 Ta663
U o S o i eonks T i dernes cureney
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
ock 30099 3099 30199 3009 30409
New maturty of time dencsts o (evember 27 2015) 3000 00 300 3000 3000
Time Deposit TP November 16 0 20. 2015
i acion e ot eooute BN B auencs
urity
Interest rate  Minimum
M
Averace
Stock 000 000 00 000 000
Next maturity of time denosits BN (May 20. 2016) 3000 00 00 000 000
Time Deposit BN matured fom November 16 10 20. 2015
vi. Aucion sale of CDR BCR 126 000 100 19
a7 122 00 15 96
i @2d 024 24 04 a4
Interest rate  Minimum 06s 075 06t o oa
Masimum o075 075 075 015 078
Averae 065 068 o1z 041
Stock 67130 68390 6890 68390 71350
Next maturity COR BCRP (November 20. 2015) 3000 3000 3000 2000 2000
CDR BCRP matured from November 16 0 20, 2015 5000 00 00 2000
i, Aucton sale of Swan oneraton i forcian curency
osals received
urity
Interest rate  Minimum
Maimum
Averae
Stock 165500 165500 165500 165500 165500
Next maturity Swap (November 5. 2015) 3000 300 300 3000 3000
‘Swan matured from Noverber 10 20. 2015
3 oneration in foreian
Pronosals received
awrity
Interest rate  Minimum
Masimum
Averae
Stock 79000 79000 79000 79000 79000
Next maturiy Swao (January 17. 2017) 000 200 200 000 000
Swan matured from November 16 o 20. 2015
. Auction sale of Swan oneration in foreian currency (Sustiution)
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48087 48047 48007 48047
Next maturity Swan (Mav 26, 2017) 230 230 230 2430 2430
Swan matured from November 16 o 20. 2015
. Auction FX Swan Sell BCRP 10 193 20 150 s0 136 12 1500 209 200 1n50 200 200 1150
Pronosals received 110 3 20 250 100 26 22 1800 &70 300 150 6850 520 1150
Maturity 2d 924 @2d  o2d 24 .4 04 a2d 28d 04 o0d  a1d  md w24
Interest rate  Minimum 075 o 075 075 075 075 ors 075 om o o075 o0s8 04 055
Masimum 01 o5 075 075 075 01 o1 075 055 o5 075 os o4 o075
Averae 015 o7 075 075 075 015 o075 05 074 075 075 o0s o4  ose
Stock 245875 204875 205056 205855 209255
Next maturity Swan (Noverber 16. 2015) 5500 6000
X Swao Sell matured o Noveber 16 020 2015 17400 11900 11900 5900 28270
b, Central Bank foreian currency onerations at over.the-counter ‘a9 27 ‘905 064 B
L Bchase ritons o 0S8
‘Averane exchanae rate (SI. USS)
i Sellina(millons of USS) 00 60.0 00 20 550
exchanae rate (S/. USS) 33120 33143 aae 33240 3362
. 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
| Reourchase of CD BCRP ana CD BCRPAR
il Purchase of
3. Commercial bank current account before close of the day 25955 3620 EZLEY 2:107:5) gL
4 Central Bank monetarv onerations
o oeratons ffreion crtency.
i efective rate) 0.0106% 00108% 00106% 0.0108% 0.0108%
b. Outcome ofthe et temoorary buving securties (Reoo)
nterest rate 405 a05% a05% a05% a05%
. Monetary reaulation crecit
nterest ate 405 a05% a05% a05% a05%
d. Overniaht denosits in domestic currency 289 75 1073 1070 286
Interest ate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 2:06:9) 22445 21041 20008 15198
jtive average reserve balances in domes_ic currency (millons of ST 1 78216 77922 76965 T6a3z 75869
in labilties | 81 81 79 79 78
© Cumul of Sy 29854 2903 28076 27403 26495
e current account in domestic curency (% of lsbi 10 reserve reauirements) a1 30 29 28 27
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 4500 525 4075 5965 280
ot i Hasimum | Averace 350250350 350250350 3503501250 350350250 350250350
3 mm..k ‘onerations (foreian curent 2750
e e M i | Averce 020075021 0200025021 020025021 020002500.20 0200.250.21
. Secondns market f COBCRP and COBCRPAR
& monih term (amount / averaoe interest rate)
12 month term amount / averaae interes rate)
2 month
7. Operations n the forean exchange matket rilions of UsS November 6, 2015 November 8, 2015 November 10, 2015 November 11, 2015 November 12, 2015
chanae oosiion aduste G5 = arbieTTerT 63 w6 5 372 52
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 856 1162 1709 1364 us?
a. Soot purchases with non-bankina costumers 210 164 618 01
i purchases 2334 230 2550 2038 e
i) Sales 2123 2194 1032 2037 282
5. ot utchases with nen bakin costumers 122 w2 1288 13 788
307 756 110 a5 1422
i ) Regemoton 519 1728 1398 972 2209
. Forward sels vith non-bankina costumers s 520 416 1439 737
Pacted 1606 1720 1721 is4s 210
ii ) Redemotion 188 191 2135 109 1473
4. nterbank operations:
i oot 3610 264 70 4570 5102
i Fomad 05 200
e. Soo sales due o NDF redemoion and swans 1066 a78 a8 145 -3L0
i purchases 137 178 2029 108 1360
i) Sales 71 200 211 254 1690
1. Chanae due to FX ootions 389 18 07 01 00
6. Net operations with other financial nstutions 1417 527 ;2 1205 451
. Monetary reaulaion credit
Note: Interbank exchan Datatec) 33152 33086 33137 33150 3323
[ prafimnar iormaon




