CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

December 14, 2015 December 15, 2015 December 16, 2015 December 17, 2015 December 18, 2015
T Commercial bank current account before Central Bank operalions. 47Tt woza1 32289 a1o1a 21573
2. Monetarv and exchanae Central Bank operalions before elose of 1he 0V
Bank monetary onerat
i Auction sale of CD 301 200 200 EY 208 300 200 2000 1300
301 9196 a5 & %0 2664 300 1800
sd 8d 86d w8d si0d 854 3d  1m3d  364d 363d
Interest rate : Minimum 403 405 396 410 480 397 4a5 410 448 459
Masimum 409 420 300 425 et 300 450 410 ey a7
Averae s07 414 399 416 P 300 das 410 e 68
Stock 154600 159600 16 1980 155480 156780
Next maturity CD BCRP (December 23. 2015) 108000 108000 30000
'CD BCRP matured from December 21 (o 24. 2015 108000 108000
il Outcome ofthe buvina auciion sale securiies (Reoo) 30000
500.00
Matwrity 182
Interest rate  Minimum 521
Maimum 521
Averae 521
ock 4500 4500 4500 4500 7500
New maturt REPO (December 23, 2015) 1500 1500 1500
REPO matured from December 2110 24. 5015
ii Qutcome ofthe buvina auction sale secrites (Soecial Reno)
Pronosals received
Maturity
Interest rate  Minimum
Maimum
Averae
Stock 19000 19000 19000 19000 19000
Next maturity Soecial Reno (January 28. 2016), 003 03 003
‘Snecial Reno matured from December 21 to 24, 2015
v. Auciion sale oftime deposis in domestic curency 300000 26001 230000 24715 240000
Pronosals received 308060 2695 262740 3075 242500
Maturity Td 1d Td 1d 3d
Interest rate  Minimum 340 362 362 365 366
Wi 37 a7 32 3m 37
Averace 368 359 Sen 370 3n
ock 30000 25001 23000 24715 24000
New maturyof tme denosis (Dec 21, 201) 30000 23000 24000
Time Deposit matured from December 2L to 24. 2015 30000 23000 24000
W P s f i s 9 o i ey 3000 5000
Pronosals received 9558 13521
Maturity 183d w24
Interest rate  Minimum 550 570
M 620 So8
Averace 56 58
ock 30099 30m99 33099 33499 33500
New maturty of time deocsts o (Dec 0. 2015 %09 4909 8000
Time Deposit TP ember 21 to 26, 2015 %99 999
Ui i ol o 1o Aengsis BN desmeet uenc
Pronosals received
Maturity
Interest rate  Minimum
M
Averace
Stock 6000 000 00 000 000
Next maturity of time denosits BN (Ma 20. 2016) 3000 00 000
Time Deposit BN matured ffom December 21 o 24. 2015
i, Auction sale of CDR BCRP
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 69392 69392 69392 6932 65555
Next maturity COR BCRP (December 23, 2015) 37 37 3000
‘CDR BCRP matured from December 2L io 24. 2015 ;7 337 690
ix. Aucton sale of Swan oneraton i foreian curiency. 4000 000 4000 7000
Pronosals received 14900 16300 15500 24850
urity a13d saa d ssad ss6d
Interest rate  Minimum 526 501 521 520
Maimum S8 520 525 535
Averae s38 521 525
Stock 159500 158500 159500 158500 156500
Next maturity Swan (December 18. 2015) 000 4000 4000
Swan matured from December 21 1o 24. 2015 22000 14000 13000
. Auction sale of Swan oneratin i foreian curtency (Expansion)
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 79000 79000 79000 79000 79000
Next maturiy Swao (January 17. 2017) 000 00 000
,Syan matured fom December 211024 2015
‘Swan oneration in foreian
* Proposais receiver
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 230 230 2030
Swan matured from December 21 to 24. 2015
i Auction FX Swan Sell BCRP 000 ;w0 W w s
Pronosals received 800 &0 51 6% 420 100
Maturity 14 ad  o1d o1d  oid  ord
Interest rate  Minimum 055 0a  o0as 04 om 075
Masimum 059 o 080 047 om o7
Averae 058 05 o0sa 0% os3 o075
260495 26638 236 22366 262866
Next maturity Swan (December 18. 2015) 3150 698.0 7910
X Swan Sell matured from December 21 to 24, 2015 Torz0 12980 26870
b, Central Bank foreian currency onerations at over.the-counter
Purchase (milions of USS)
‘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
| Reourchase of CD BCRP ana CD BCRPAR
il Purchase of
3. Commercial bank current account before close of the day L3540) L5230) L2509} pLGESS) giL27:3)
4 Central Bank monetarv onerations
o oeratons ffreion crtency.
i efective rate) o0ma% 00108 00108 0.0100% 0.0114%
b. Outcome ofthe et temoorary buving securties (Reoo)
nterest rate 405 a05% a05% a05% a05%
. Monetary reaulation crecit
nterest ate 405 a05% a05% 405 405%
d. Overniaht denosits in domestic currency 309 188 529 4650 613
Interest ate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 001 12053 11380 12185 10660
jtive average reserve balances in domes_ic currency (millons of ST 1 77193 7T 75014 Ts0L4 74139
in labilties | 78 79 75 75 74
© Cumul of Sy 28001 26738 25778 25759 24920
e current account in domestic curency (% of lsbi 10 reserve reauirements) 28 29 26 26 25
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 5145 sir0 9595 8400 11370
ot i Hasimum | Averace 3753750375 3753750375 375675275 7578275 3757280376
3 mm..k ‘onerations (foreian curent 1700 pr
e e M i | Averce 01500150015 0150.1500.15 0110150.14 015015015 01500150015
. Secondns market f COBCRP and COBCRPAR 30 1730 1020
& monih term (amount / averaoe interest rate) 1000/4.10 1500/4.10
12 month term amount / averaae interes rate)
2 month
7. Operations n the forean exchange matket rilions of UsS December 11, 2015 Decame e December 15, 2015 December 16, 2015 December 17, 2015
chanae oosiion aduste G5 = arbieTTerT 710 57 e pexg
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 818 it 5.1 88 335
a. Soot purchases with non-bankina costumers 154 9 130 78 83
i purchases 2661 2651 285 2010
i) Sales a5 e 211 2564 2003
5. ot utchases with nen bakin costumers 477 ‘1481 605 640 09
199 2104 1358 1250 1669
i ) Regemoton 1452 3594 663 611 1660
. Forward sels vith non-bankina costumers 1334 3345 183 728 87
Pacted 3564 236 218 2599 a6
ii ) Redemotion 230 5781 235 1870 3203
4. nterbank operations:
i oot s 025 7 2121 2030
i Fomad 30 50 150 100
e. Soo sales due o NDF redemoion and swans 1493 2802 1795 i827 1993
i purchases 257 5756 225 1830 3176
i) Sales 63 2054 23 03 183
1. Chanae due to FX ootions 28 156 31 63 i08
6. Net operations with other financial nstutions 1876 69 556 896 35
. Monetary reaulaion credit
Note: Interbank exchan Datatec) 33785 33801 3375 33605 33748
[ prafimnar iormaon




