CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

October 12, 2015 October 13, 2015 October 14,2015 October 15, 2015 October 16, 2015
T Commercial bank current account before Central Bank operations. = Toe6 EFeTeg 4837 SeEs
2. Monetarv and exchanae Central Bank onerations before elose of 1he 0V
Bank monetary oo
i Auction sale of CD ECH s00 00. 3000 200 500 200
280 920 00 750 3087 2000 550 3010
1784 % a3d si 924 37d 04
Interest rate : Minimum a3 405 409 460 416 435 418 420
Masimum e 320 pert 460 430 43 430 a3
Averae pers 416 417 ) b 43 a2 426
Stock 171600 174690 176730 189180 171180
Next maturity CD BCRP (November 5. 2015) 100500 100500 37500
‘CD BCRP matured from October 19 10 23, 2015 100500 100500
i Gutcome of the buvina auciion sale Securies (Repo)
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 4500 4500 4500 4500 4500
Next maturiv REPO (December 23, 2015 1500 1500 1500
REPO matured from October 19 o 23 2015
i Qutcome of the i aucon sle securies (Soecl Reve)
Vs
Interest rate  Minimum
Maimum
Averae
Stock 22800 22800 22800 22800 22800
Next maturity Soecial Reno (Octaber 28. 2015), 5000 5000 5000
‘Soecial Reno matured from October 190 23, 2015
iv._Auction sale of ime deposis in domestc cuirency 10000 22000 15000 5090 10000 13859 1231 10000 22000 1000.1 13655
Pronosals received 17870 22050 20078 5090 15043 1359 23 10934 25569 12100 13655
Maturity 1d 1d 1d 7d 1d Td 1d Td Td 3d 3d
Interest rate  Minimum 300 310 320 240 3w 330 33 340 340 335 330
M 342 350 s 350 380 350 350 350 350 350 350
Averace 3m 321 3.0 34 3m 346 3a 348 3
Stock 32000 30090 31259 37090 28746
Next maturity of time denosits (October 19, 2015) 32000 26169 23656
Time Deposit matured from October 18 to 23. 2015 32000 26169 28746
. Auction sale of tme deoosits TP in domesic currency
Pronosals rece
Maturity
Interest rate  Minimum
M
Averace
ock 30099 30a99 30i99 30099 30009
New maturyof tme denesis TP (November 272015 00 3000
Time Deposit TP matured from October 19 to
i Aiction sale o tme deoosis BN in domestic curtency
Pronosals received
Maturity
Interest rate : Minimum
M
Averace
Stock 6000 000 00 000 000
Next maturity of time denosits BN (May 20. 2016) 3000 00 000
Time Deposit BN matured ffom October 19 to 23. 2015
Vi, Auction sale of CDR BCRP 1950 680
Pronosals rece 1950 2780
Maturity a2d %2d
Interest rate  Minimum 025 060
Masimum 055 060
Averae 043 060
Stock 73301 74881 72501 9541 69501
Next maturity COR BCRP (October 16. 2015) 3000 000 3000
R BCRP matured from October 19 1o 23. 2015 11885 885 5820
Vi, Auction sale of Swan operaton i foreian currency.
Pronosals receiver
Maturity
Interest rate  Minimum
Maimum
Averae
Stock 182500 162500 162500 162500 162500
Next maturiy Swao (October 28, 2015) 5000 5000 5000
‘Swan matured from October 19 23. 2015
Swan overaton in foreian
Pronosals received
awrity
Interest rate  Minimum
Masimum
Averae
Stock 79000 79000 79000 79000 79000
Next maturiy Swao (January 17. 2017) 000 00 000
Swan matured from October 19 1o 23. 2015
. Auction sale of Swan operation in foreian currency (Susiittion)
o
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017 230 230 2030
Swan matured from Octaber 19 to 23. 2015
. Auction FX Swap Sell BCRP 20 20 000 0 0
Pronosals received 509 s34 960 571 765
Maturity a2d 224 924 a1d 954
Interest rate  Minimum 000 000 039 000
Masimum 06s [ 039 039 0
Averae 04 a8 039 030 028
Stock 23974 24075 24435 2925 28664
Next maturiy Swao (Qctober 19. 2015) 6399 8170 2000
X Swan Sell matured from October 190 23, 2015 28310 14770 36250
‘Genial Bank foreion currency operations al over-the-couner
milions of USS)
‘Averane exchanae rate (SI. USS)
i Sellina(millons of USS)
e exchanae rate (
. Oealons i Tesore Biics (mionsof Uss)
5 of USS)
ity
‘Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
| Reourchase f CD BCRP and CD BCRPAR
il Purchase of
3. Commercial bank current account before close of the day o2 L3620} izzz5) L5 g2 )
4 Central Bank monetarv onerations
o oeratons ffreion crtency.
i efective rate) 0.0109% 00100 0010 0.0100% 0.0100%
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 ) 552 268 645 1982
Interest rate 225 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 13188 14214 1192 13201 11247
jtive averace reserve balances in domes_ic currency (millons of ST 1 78011 30763 Te071 E TH0L7
in labilties | 82 85 80 78 77
© Cumul of Sy 20302 28200 27077 25221 2418
e current account in domestic curency (% of lisbi 10 reserve reauirements) a1 34 28 27 26
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 7780 maa 250 13135
ot i Hasimum | Averace 3303502.44 350250350 350360253 350350250 3502557350
3 mm..k ‘onerations (foreian curen; 1370 2100 2000
e e M i | Averce 050050050 0500550050 05005500.50 0500750052 0500550050
. Secondny market f COBCRP and COBCRPAR 0.0
& 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 Octaber 07, 2015 October 12, 2015 e sstanas October 12, 2015 Gciober 15, 2015
chanae oosiion aduste G5 = arbieTTerT e 13 i w6
Flow ol forcan Shanas boion " —a £ 01 1o 1 56 51 et 1049 a7s
a. Soot purchases with non-bankina costumers 75 62 ‘1954 652 25
i Purchases 22 2717 2167 2662 2670
i) Sales 368 379 21 vy 2695
Fomard utchases wihnon-barking costumers 2246 54 114 212 1128
122 135 1978 3625 3220
i ) Regemoton 3468 1050 1864 1513 2092
. Forward sels vith non-bankina costumers 49071 249 802 103 3
acted 2010 82 1493 3006 1011
ii ) Redemotion 6982 831 295 1613 1735
4. nterbank operations:
i oot 3030 180 2540 3846 4320
i Fomad 200
e. Soo sales due o NDF redemoion and swans 4505 609 1058 1410 o7.9
i Purchases 6904 824 2130 1602 1707
i) Sales 299 124 1072 102 728
1. Chanae due to FX ootions ) 329 190 26 143
6. Net operations with other financial nstutions s ‘06 vt 510 2554
. Monetary reaulaion credit
erest rate
Note: Inerbank exchands Datatec) 32100 32286 32350 32016 32307
T Prefiminr mformaton




