CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

November 2, 2015 November 3, 2015 November 4, 2015 November 5, 2015 November 6, 2015
T Commercial bank current account before Central Bank operations. 41506 w6220 51577 61738 664
2. Monetarv and exchanae Central Bank onerations before elose of 1he 0V
Bank monetary onerat
i Auction sale of CD 50 20 300
receives 2150 510 00
1924 ssad arLd
Interest rate : Minimum 410 450 a5
Masimum 420 pres 4as
Averae 417 467 435
Stock 178480 178480 17.869.0 175240 175240
Next maturity CD BCRP (November 12. 2015) 37500 37500 700.00
‘CD BCRP matured from November 910 13. 2015 37500 37500
il Outcome ofthe buvina aucion sale securiies (Reoc)
ronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
ock 4500 4500 4500 4500 4500
New maturiy REPO (December 23 2019 1500 1500 1500
REPO matured fom 13,2015
 Queameofhe i o sl Socuris (Soecal Reoo)
rooosals reconed
iarus aa - Mol
Maimum
Averae
ock 20840 20840 2080 20840 20840
New matury Soecl Feoo ovemter 22015 5000 5000 5000
‘Soecial Reno 13,20
v SFacion S0 of e dooomts . domaste aroney 500,00 98 968.40 200 9999 245000
Pronosals received 118470 7798 968.40 2000 1388 3asa30
i 1d 1d Td 7d Td 3d
Interest rate  Minimum 340 330 338 340 33 338
M 348 350 350 350 329 350
Averace 347 347 3a7 3as 336 345
ock 5000 798 o684 11999 26500
New maturty of time dencsts November 5 2015) 5000 o684 24500
Time Deposit m r9t0 13. 2015 26500
U o S o i eonks T g curaney
urity
Interest rate  Minimum
Maimum
Averace
ock 30099 30099 30099 30409 3009
New maturty of time dencsts o (evember 27 2015) 3000 300 3000
Time Deposit TP ber 910 13. 2015
i acion e ot oouke BN  Boment eence
urity
Interest rate : Minimum
Maimum
Averace
Stock 000 000 00 000 000
Next maturity of time denosits BN (May 20. 2016) 3000 00 000
Time Deposit BN matured flom November 9 o 13. 2015
vi. Aucion sale of CDR BCR 208 1650 1000
206 15 1650 1000
i %2d 924 24 9ad
Interest rate  Minimum 075 0aa 065 075
Masimum 075 04 075 075
Averae 078 04
Stock 72334 72334 73130 69130 67130
Next maturity COR BCRP (November 10. 2015) 5650 50 3000
CDR BCRP matured from November 9 1o 13. 2015 8650 8650 5000
i, Aucton sale of Swan oneraton i foreian curency. 0
osals received 10550 9870
i 2L 730d
Interest rate  Minimum 467 460
Maimum S04 495
Averae 476 469
Stock 162500 165500 165500 165500 165500
Next maturity Swan (November 5. 2015) 3000 3000 3000
‘Swan matured from Noverber 9o 13. 2015
3 Swan oeration in foreian
Pronosals received
aturty
Interest rate  Minimum
Masimum
Averae
Stock 79000 79000 79000 79000 79000
Next maturiy Swao (January 17. 2017) 000 200 000
Swan matured from November 9 fo 13. 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 maturiy Swan (Mav 26, 2017) 230 230 2430
Swan matured from November 9 fo 13. 2015
. Aueon X Suao Sal BCRP 000 200 000 1500 33 so0 om0 600 20 210
ronosals rece 360 200 83 1533 33 2500 W0 1200 500 a0
ot %24 224 a2d %24 224 32d ad 944
Interest rate  Minimum o061 o0 o7 o070 075 o7 068 075 078 075
Masimum o075 078 075 07 075 o7  0es 075 075 075
Averae 070 073 07 o073 075 o7 oes 075 075
Stock 2533 =l 212083 201506 245048
Next maturity Swan (Novermber 9. 2015) 000 200 500
X Swan Sell matured from November 9o 13. 2015 7300 300 19000
b, Central Bank foreian currency onerations at over.the.counter ) 1089 EE
Purchase (milions of USS)
‘Averane exchanae rate (SI. USS)
i Sellina(millons of USS) 120 330 %00
exchanae rate 32951 33014 33142
. 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 3:348.5) ves ares Rk E700) 22l
4 Central Bank monetarv onerations
o oeratons ffreion crtency.
i efective rate) 00107 00107 00107 00107% 0.0108%
b. Outcome ofthe et temoorary buving securties (Reoo)
nterest rate 405 a05% a05% a05% a05%
. Monetary reaulation crecit
nterest ate 405 a05% 405 405% 405%
d. Overniaht denosits in domestic currency 269 50 2097 2903 Lora7
Interest rate 225% 275% 225% 225%
5. Commercial bank current account in the BCR at close of the day 9:707:7) 41362 38395 43797 22235
jtive averace reserve balances in domes_ic currency (millons of ST 1 59070 7233 711z 79509 77961
in labilties | 77 79 77 82 81
© Cumul of Sy 21092 21992 26093 21519 20971
e current account in domestic curency (% of lisbi 10 reserve reauirements) 25 28 27 33 a1
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 4960 7905 s 8105 395
ot i Hasimum | Averace 350250350 350250350 350355250 350350250 3502550350
3 mm..k ‘onerations (foreian curen; 1570 2020
e e M i | Averce 0150150015 0150020015 0150200019 02002500.20 0.200.20020
. Secondny 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 October 30,2015 November 02, 2015 November 03, 2015 November 4 2015 Rovenber 5208
chanae oosiion aduste G5 = arbieTTerT 57 w03 =75 51
Flow ol forcan Shanas boion " —a £ 01 1o 1 644 1908 522 12 e
a. Soot purchases with non-bankina costumers 2473 ‘2035 ‘1728 1563 675
i Purchases 2551 1413 1049 1300 2752
i) Sales 5023 4349 3675 2684 3427
5. ot utchases with nen bakin costumers 147 1135 1533 69 570
233 272 226 288 1292
i ) Regemoton 3080 135 1293 257 1863
. Forward sels vith non-bankina costumers 221 639 104 55 351
acted 1676 1772 286 1768 1006
ii ) Redemotion 1098 133 282 711 1358
4. nterbank operations:
i oot 2379 223 6180 3864 4955
i Fomad
e. Soo sales due o NDF redemoion and swans 1327 1049 182 226 125
i Purchases 1048 1127 2178 1676 1350
i) Sales 2.1 79 695 1901 75
1. Chanae due to FX ootions 440 105 L1 55 251
6. Net operations with other financial nstutions 08 800 460 105 1127
. Monetary reaulaion credit
erest rate
Note: Inerbank exchands Datatec) 32858 32862 32864 32005 33015
T Prefiminr mformaton




