CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

November 23, 2015 November 24, 2015 November 25, 2015 November 26, 2015 November 27, 2015
L Commercial bank current account before Central Bank operations 36644 26939 26799 32922 18950
2. Monetar and exchanae Central Bank oneralions before close of the dav
Bank monetary ooerati
i, Auction sale of CD B 30 00 20 200 30 35
d 12 40 w5 200 a0 115
171d  3e6d  s6d  7d sa3d  dead 1824 3504 181d
Interest rate : Minimum a7 435 435 348 481 ass 425 480 425
‘Maximum 408 435 479 348 491 455 425 480 425
Average 406 435 462 348 491 4ss 425 480 425
Stock 175760 175760 178360 175010 179010
Next maturitv CD BCRP (November 30. 2015) 900.00 15000 15000
CD BCRP matured from November 30 to December 4. 2015
ii Outcome of the buvina auction sale securies (Reno)
Maturity
Interest rate - Minimum
Maimum
Averace
ock 4500 as0.0 4500 4500 4500
No maturi REPO (December 23, 2015 1500 1500 1500
REPO matured from 30 to December 4. 2015
5 Outeorn o1 0 pivin, sl S socmios CSoeci Rt 500.00
Proposals received 650.00
Maturity
Interest rate - Minimum s
Maimum 419
Averace 60
ock 20840 20840 20840 20840 20840
Novt maturiy Soecial Reoo ovenber 30,2015 5000 500.0 2003
‘Snecial Repo matured from November 30 to December 4. 2015 500.00 50000 128556
A e s o e Aok e e 120020 500.0 11806 4052 12101 26 2040 14329 439 603
Pronosals received 122770 6635 11806 a0s2 12141 26 2040 14329 4349 603
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 340 347 342 348 343 348 349 330 348 340
Masimu 350 350 350 350 350 350 350 350 350 350
Averane 347 39 38 3850 347 350 350 a8 39 38
ock 12002 16806 16193 20095 10379
Nevt matur of fime denosis November 3020151 12002 16193 1037
Time Denosit matured from November 30 to December 4. 2015 12002 16193 loa7s
WL o st of e i T e e 3000
Pronosals received 504.1
Maturity 1824
Interest rate - Minimum 505
Masimu 7.03
Averane 57
ock. 30609 30499 30499 30409 30499
Nevt matury of fime denosis TP (Nowember 27 20151 3000 3000 2999
Time Denosit TP matured from November 30 io December 4. 2015 3000 3000
i Rl e of e denasis BN Somestscorenes
Proposals received
Maturity
Interest rate - Minimum
Masimu
Averane
ock 6000 6000 6000 6000 6000
Nevt maturiy offme deoosis BN ay 20.2016) 3000 3000 3000
Time Deposit BN mar iovember 30 to December 4. 2015
i, Auction sale of COR BCRP 3837
Proposals received 024
Maturity 254
Interest rate - Minimum 031
Maimum 075
Averace 049
ock 73187 73187 73187 73187 73187
Nevt matur COR 8GR (Mowember 27 2015) 5006 5006 196.0
‘CDR BCRP matured from November 30 o December 4. 2015 5006 5006
ix Ao le of Swan anaranon m o ey 2000
Pronosals received 11650
urity 731d
Interest rate - Minimum 483
Maimum 493
Averace 489
Stock 165500 165500 165500 165500 162500
Next maturty Suao (ecember 14. 20151 5000 5000 10000

‘Swan matured_from Noveber 30 to December 4. 2015 5000 5000 15000
B i s o e oo et
Proposals received

Maturity
Interest rate - Minimum
Maimum
Averace
Stock 79000 79000 79000 79000 79000
Next maturitv Swan (Januarv 17. 2017) 3000 3000 3000
., S matured from November 300 December 4. 2015
‘Swan onerafion in foreian
" Pronasals recaived
Maturity
Interest rate - Minimum
Masimum
Averace
Stock 48047 a8oa7 ag0a7 48047 48047
Next maturitv Swan (Mav 26. 2017) 2430 2430 2430
Swan matured from November 30 to December 4. 2015
i Auction FX Swan Sell BCRP. 0 100 w0 200 100 66 ss0 85 165 99 150 300
Pronosals received 65 165 493 250 200 66 B0 85 165 9 150
Maturity s2d  s2d 924  oad a2d 62d %2d 24 61d  61d 02d 61d
Interest rate - Minimum 075 075 049 075 07 075 075 075 060 075 07 073
Masimum 075 075 075 075 075 075 075 075 075 075 075 075
Averace o7 075 0sa 075 07 075 075 075 06 075 o7 07a
Stock 25860.4 253784 256425 260025 260025
Next maturity Swan (November 30. 2015) 6480 4000 000
X Siap Sellmaured rom November 3 0 December ¢ 2015 12829
b. Central Bank foreian currenc onerations at over-the-counter 2903 380 116 1351
L arenasa loions o 1Sey
Averane exchane rate (S/. USS)
ii.Sellina_(millons of USS) 86.0 0.0 30 0.0
exchanae rate 23761 33760 33809 33774 EE
. Onerations with Tesoro Publica (millons of USS)
llions of USS)
ii.Sellina_(millons of USS)
‘Onerations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP.
i Renuchase of CD BCRP and CD BCRP R
il Purchase of
10501 8782 9891 9926 13571

3. Commercial bank current account before close of the day
4 Central Bank manetarv onerafions
ap onetaionsof foreian curencr
aily efective rate) 0.0104% 0.0100% 0.0100% 0.0104% 0.0114%
b. Outcome ofthe drect tamporary buvina securies (Reoc)

Interest rate a.05% a05% a05% a05% a05%
€. Monetarv requlation crecit
Interest rate 405% a05% a05% 4.05% 4.05%
d. Overiaht denosits in domestic currency 5145 a1y 2206 2004 7860
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 56) €340 =25} 022 28
laive averaae reserve balances in domestic curtency (milions of T3 5803 57819 57359 56012 56850
in liabiliies ") 70 70 69 69 68
¢ Cum of SI) 19678 19004 18634 18187 17725
e current account in domesic currenc (% of liabil o reserve reauirements) (* 20 20 19 19 18
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 10090 7210 9590 5840
i e - Mimimum  Maimum | Averaoe 3501355/3.50 3501350350 350350350 3501350350 3500350350
b mmmk onerations (foreian curren; 1830 370
e e M i | Averce 0150150015 0.1500.15/0.15 0.15/0.19/0.15 015015015 0.150015/0.15
. Secondns market f COBCRP and COBCRPAR 1583 1081
6 month term (amount / averane interest rate)
12 month term (amount | averace interes rate) 1200455 108.1/4.56
24 monih
1. Operstions iy th freign exchange mrket (nilions of USS) November 20, 2015 November 23, 2015 November 24, 2015 November 25, 2015 November 26, 2015
chanae oosiion adiuster ds = arbi-cIverT 975 227 1392 33 703
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 41 1426 797 233 433
a. Soot purchases with non-bankina costumers 851 1240 1502 022 4145
i Purchases 1965 1755 1813 1895 1009
i ) Sales 216 2005 315 2817 3053
. Fonvard ourchases wih non-bankina costumers 4 295 “0ia 74 9.7
%07 533 972 531 696
i ) Regemoton 1355 828 1986 7 599
. Forward sells with non-bankina costumers 88 1568 2185 448 234
Pacted 2301 2142 1584 2414 %6
ii - Redemotion 2389 574 3769 2862 722
d. Interbank oerations.
i Soot 4060 2201 3800 210 3990
i Foward
. Soot sales due to NDF redemotion and swans 2338 03 2176 2836 455
i Purchases 2372 517 3555 2854 719
i ) Sales 34 114 1379 18 %4
1. Chane due to FX ootions, 81 193 280 134 59
G. Net ooerations with other financial nstitutions %02 2029 174 579 71

h. Monetarv reaulation credit

Note: Interbank exchang Datatec) 33507 3.3760 33761 33827 33775
7 Prefminar tormation




