CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

October 26, 2015 October 27, 2015 October 28, 2015 October 29, 2015 October 30, 2015
L Commercial bank current account before Central Bank operations 38590 39863 43607 37208 G155
2 Monetarv and exchanae Central Bank operalions before close of the dav

Bank monetarv oberati
i, Auction sale of CD 500 300 500
s re 269 1061 2050
64d 5264 343d
Interest rate : Minimum 414 460 420
Maximum 418 460 440
Average. 417 60 440
Stock 177180 177180 177480 177980 177980
Next maturity CD BCRP (Noverber 5. 2015) 75.00 375,00 37500
CD BCRP matured from November 2 to 6. 2015 37500
ii Gutcome of the buvina auction sale securites (Reno)
roposals received
Maturity
Interest rate - Minimum
Maximum
Average
ock 4500 4500 4500 4500 4500
New maturiy REPO (December 23, 2015 1500 1500 1500
REPO matured from er 2 10 6. 2015
it Qutcome of e i wion 5l Socures (Soecal Reoo) 30000
ronosal received 60000
93d
iarus aa - Mol 470
Maximum 470
Average 470
Stock 22840 25840 25840 25840 25840
Next maturitv Soecial Reoo (November 27. 2015). 5000 5000 5000
‘Soecial Reoo matured from N s 500.
iv._Auction sale of time deposits in domestic curfency 7010 15300 10000 16000 10001 17108 10000 15000 9999 16832
o 7010 15300 1295 18612 12627 17108 12040 17087 10170 16832
urity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate - Minimum 349 245 349 240 348 335 348 340 320 im
Mavimu 350 350 350 350 350 350 350 350 350 350
Averae. 3 et a9 347 346 350 a7 3 a7
ock 27200 27000 28100 26000 26831
New matury o tme deoosts (November 2. 2015) 22400 27109 26831
Time Deoosit m November 2 t0 6. 2015 22400 28100 26831
U o S o i eonks T i dernosie curoncy
Pronosals received
Maturity
Interest rate - Minimum
Mavimu
Averae.
ock 30499 30409 30409 30499 30499
New maturty of fime denosis TP (Nowember 27 2015 3000 3000
Time Denosit TP
i acion e ot eoouke BN  Bomests eencs
Pronosals received
Maturity
Interest rate - Minimum
Mavimu
Averae.
Stock 6000 6000 6000 6000 6000
Next maturitv of time deoosits BN (Mav 20. 2016) 3000 3000 2000
Time Deoosit BN lovembier 2 o 60. 2015
vi_ Auction sale of CDR BCRI 3000 3000 300 200 300
oosals recei 2000 3000 300 81 361
urity 93d sad 9ad 93d 93d
Interest rate - Minimum 050 070 070 050 040
Maximum 075 075 075 050 075
Average 065 073 050 061
Stock 69836 72839 73684 73884 72334
Next maturitv CDR BCRP (October 30. 2015) 6950 1550 5650
COR BCRP matured from N 2106, 2015 8504 1554 8650
i, Auction sale of Swan operation in foreian currency.
oosals received
ity
Interest rate - Minimum
Maximum
Average
Stock 159500 159500 159500 159500 159500
Next maturitv Swao (November 5. 2015) 5000 3000 3000
‘Swan matured_from November 2 t0 6. 2015 5000
i Swan oneration i foreian
Pronosals received
ity
Interest rate - Minimum
Maximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swan (January 17. 2017) 3000 2000
Swan matured from November 2 fo 6. 2015
x Auction sale of Swan overation i foreian currency (Susfitution)
Pronosals received
Maturity
Interest rate - Minimum
Maximum
Average
fock 48047 48047 48047 48047 48047
Nod matury Swan (May 26,2017 2430 2430 2430
Swap matured from November 2 to 6. 2015
% Auction FX Swap Sell BCRP o 76 100 300 0 300. 300 200 165 300 2
Pronosals receive 3320 2264 100 588 540 310 638 %0 165 33 2
Maturity 93d oad 62 64d s4d 6id  ed  62d s1d s3d
Interest rate - Minimum 075 054 074 069 025 045 039 04 059 059 075
Maximum 075 075 074 069 065 074 0k 07m 075 065 075
Average 075 074 069 046 059 04 oG 071 o 5
Stock 26628 27463 26813 234463 236383
Next maturity Swan (November 3. 2015) 6165 400 2000
FX Swap Sell matured from November 2 to 6. 2015 11215 1400 7300
b. Central Bank foreian currency onerations at over-the-counter 164 263 986
Purchase (millons of USS)
Averace exchanae rate (S/. USS)
i Sellina_(millons of USS) 50 80 200
hanae rate 32798 32821 32871
. Oerations with Tesoro Publica (millons of USS)
llions of USS)
iiSellina._(millons of USS)
‘Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Renutchase of CD BCRP and CD BCRP R
i Purchase of
3. Commercial bank current account before close of the day 2500) L369.6) J293.5) L0922 pLdce s
4 Central Bank monetarv ooerafions
ap onetatonsof foreian curencr
ailv efective rate) o00108% o.0107% 0.0107% 0.0107% 0.0107%
b. Outcome ofthe et temoorary buving securties (Reoo)
Interest rate a.05% a05% a05% a05% a05%
€. Monetarv requlation credit
Interest rate a05% a05% 053 4.05% 05%
d. Overiaht denosits in domestic currency 3693 285 2479 472 7716
Interest rate 225% 225% 225% 225% 25%
5. Commercial bank current account in the BCR at close of the day 5997 5411 5456 645,0 6908
laive averaae reserve balances in domestic curtency (milions of T3 5651 GE676 6174 54650 5294
in liabiliies ") 70 70 70 68 68
¢ Cum of SI) 19034 10515 10012 17872 17217
rrent account in domestic currency (% of liabl o reserve reauirements) (* 20 21 20 18 18
5 mmm.k otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 110 a76.0 8375 7005
i e i  Maimum | Averaoe 3501360356 360/3.60/3.60 350350350 3503550350 35003501350
b mmmk onerations (foreian curren; 1490 450
e e M i | Averce 0150150015 0.15/015/0.15 0150015015 01500150015 0.150015/0.15
. Secondny market f COBCRP and COBCRPAR
6 month term (amount / averane interest rate)
12 month term (amount | averace interes rate)
24 month
1. Operstions iy th freign exchange mrket (nilions of USS) Dotz October 26, 2015 Osbr2Tias October 28, 2015 October 29, 2015
chanae oosiion adiusted b ds = arbi-cIverT 7T 520 93
Flow ol forcan Shanas boion " —a £ 01 1o 1 e 944 o4 359 856
a. Soot purchases with non-bankina costumers e 476 305 522 411
i 1696 218 2154 2108
i ) Sales 503 2171 2582 276 2519
. Fonvard ourchases wih non-bankina costumers 759 e 281 874 ‘1089
1719 633 700 1567 752
i ) Regemoton %0 1565 81 2041 2741
rward sells ith non-banking costumers 205 80 602 911
acted bl 2309 1933 2364 1743
ii - Redemotion %01 2514 1103 3056 832
d. Interbank oerations.
i Soot 5000 4523 7138 6066 235
i Foward
. Soot sales due to NDF redemotion and swans 633 1691 593 1309 865
i Purchases 723 2474 1003 3020 799
i ) Sales 5.0 783 500 171 166.4
1. Chane due to FX ootions, 17 397 174 533 89
G. Net onerations with other financial nstitutions 1628 104 81 03 2550
h. Monetary reaulation credit
erest rate
Note: Interbank exchana Datate) 32660 32708 3279 32790 32881
) Prefminar mformation




