CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

November 16, 2015 November 17, 2015 November 18, 2015 November 19, 2015 November 20, 2015
L Commercial bank current account before Central Bank operations 4554 42472 39503 305788 34656
2 Monetarv and exchanae Central Bank operalions before close of the dav
vl Bank monetary oberations.
i, Auction sale of CD BCRP 300 200 200
1620 800 1400
784 5404 357d
Interest rate : Minimum 4.00 475 439
Maximum 407 475 439
Average. 405 475 439
Stock 169360 169360 16.966.0 16990 16,9960
Next maturity CD BCRP (December 7. 2015) 90000 0. 90000
CD BCRP matured from November 23 0 27. 2015
ii Gutcome of the buvina auction sale securiies (Reno)
Pronosals 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 2310 27. 2015
it Qutcome of e it st s saci s (Soecal Rece)
ronosal received
iarus aa - Mol
Maximum
Average
ock 20840 20840 20840 20840 20840
New matury Soecl FReoo (November 27.2015) 5000 5000 5000
‘Soecial Reoo matu iovember 23 to 27. 2015, 500.0
v SFacion S0 of v dooomts . domasts coranes 300 31000 270000 27000 223110
Pronosals received 339410 33306 203190 27177 224110
Maturity 1d 1d 1d 1d 3d
Interest rate - Minimum 340 340 340 342 340
Maximum 350 350 350 350 350
Averae. 348 348 38 348 a7
ock 33000 31000 27000 27000 22311
New matury o tme deoosts (November 23, 2015) 33000 27000 22311
Time Deoosit m er 23 0 27. 2015 33000 27000 22311
U o S o i eonks T i derne cureney
Pronosals received
Maturity
Interest rate - Minimum
Maximum
Averae.
ock 30499 30409 30409 30499 30499
New maturty of fime denosis TP (Nowember 27, 2015 3000 2000
Time Denosit TP lovember 23 {0 27. 2015 3000
. acion e ot eoouke BN  Bomesi eencs
Provosals
ity
Interest rate - Minimum
Maximum
Averae.
ock 6000 6000 6000 6000 6000
Nttty of tme deccsies o ey 20.2016) 3000 3000 2000
Time Deoosit BN iovembier 23 to 27. 2015,
vi_ Auction sale of CDR BCRI
urity
Interest rate - Minimum
Maximum
Average
Stock 71350 71350 71350 71350 69350
Next maturity CDR BCRP (November 27. 2015) 2000 2000 5001
COR BCRP matured from November 23 {0 27. 2015 2000 2000 5001
i, Auction sale of Swan operation in foreion currency. 3000 5000
roposals received 8950 12900
ity 725d 7284
Interest rate - Minimum 456 461
Maximum 486 485
Average ar2 467
ock 165500 165500 165500 165500 165500
Newt maturit Swan (November 27. 20151 5000 5000 5000
‘Swan matured_from November 23 to 27. 2015 5000 5000 5000
i ‘Swan oneration i foreian
Pronosals received
aturi
Interest rate - Minimum
Maximum
Average
Stock 7.9000 7.9000 7.9000 79000 79000
Next maturity Swan (January 17. 2017) 3000 2000
‘Swan matured from November 23 to 27. 2015,
x Auction sale of Swan overation in foreian currency (Susfitution)
Pronosals received
Maturity
Interest rate - Minimum
Maximum
Average
fock 48047 48047 48047 48047 48047
N maturit Swao (au 26 2017 2430 2430 2430 2430
‘Swan matured from November to 23 0 27. 2015
%i. Auction FX Swap Sell BCRP 600 2000 3000 2099 990 300 128 0 a0 200 7 200 65 a0 a0 300 30
Pronosals recenve 600 6840 5470 4349 990 326 128 50 316 70 200 65 55 am 300
Maturity 92d 284  30d 924 2d 20d 92d S2d 204 204 2d 92d o4d  oad 284 274
Interest rate - Minimum 075 049 030 060 65 065 065 065 064 019 020 065 049 020 08 03 060
Maximum 075 060 075 075 075 075 065 075 05 020 065 049 078 06 065 070
Average 07 057 @3 o7 oes 058 07 065 066 020 oa7 o 065
Stock 254124 254304 255604 255214 258204
Next maturity Swan (November 23. 2015) 4100 130 8500
X Siap Sellmatured rom November 23 0.27. 2015 23550 12140 21029
b, Central Bank foreian currency onerations at over-the-counter 2302 -167.4 1276 134 2383
L Bchase ritons o 0S8
Averace exchanae rate (S/. USS)
i-Sellng_(milions of USS) 700 500 380 a0 700
wera nae 33450 33476 33581 33550 23609
. Oocriions it Tosoo Puplics o of USS)
rchase (millons of USS)
iiSellina._(millons of USS)
‘Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Renuchase of CD BCRP and CD BCRP R
i Purchase of
3. Commercial bank current account before close of the day LEA3 2755} (L0927 1550 (24092
4 Central Bank monetary ooerafions
‘Swan onerafions of foreian currency.
iv efeciive rate) o0.0105% 0.0105% 0.0105% 0.0105% 0.0115%
b. Outcome o the direct temaorarv buvina securities (Reoo)
Interest rate a.05% a05% a05% a.05% a.05%
€. Monetarv requlation crecit
Interest rate 405% a05% o5 405% 4.05%
d. Overiaht denosits in domestic currency 278 2302 1985 2087 4360
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 283) 7496 8942 936.7 1,063.2
laive averaae reserve balances in domestic curtency (milions of T3 7353 7022 71924 70519 70023
in liabiliies ") 75 76 74 72 72
© Cumul ) 2491 2355 22752 21860 21398
d G rrent account in domestic currency (% of liabl o reserve reauirements) (* 25 25 23 22 22
5 mmmk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 6300 7460 6810 270 7550
i e - Mimimum  Maimum | Averaoe 3501355/3.50 3500350350 350350350 3501350350 35003501350
b mmmk overations (foreian cur 3070 3140 172
e e M i | Averce 0.200.2500.22 0.200.2500.21 02000250021 02000250021 0.2010.25/0.20
. Secondns market f COBCRP and COBCRPAR 200
6 month term (amount / averane interest rate)
12 month term (amount | averace interes rate) 20014.39
24 month
1. Operstions iy th freign exchange mrket (nilions of USS) November 13 2015 November 16, 2015 November 17, 2015 November 18, 2015 November 19, 2015
chanae oosiion adiusted b ds = arbi-cIverT 559 207 62 a7 BT
Flow o lwchin xchane boslon "< 5 it i e 1 510 192 473 396 05
a. Soot purchases with non-bankina costumers 1271 1474 687 1550 560
i 4 2366 189.1 2325 2392
i ) Sales 315 3840 2577 875 2952
. Fonvard ourchases wih non-bankina costumers 645 192 206 131 510
1368 1287 921 1733 768
i ) Regemoton 722 795 147 1602 278
rward sells with non-banking costumers 726 542 615 494 138
Pacted 2724 313 2207 3511 2596
ii - Redemotion 1998 2771 1501 3017 5734
d. Interbank oerations.
i Soot 3494 1764 367.0 2514 3840
i Foward
. Sootsalesdue 1o NOF redemotion and swaos 1768 2509 159 213 203
997 s 1589 2957 5710
i S 29 15 430 684 1675
1. Chanae due o Fx ootions 4.4 129 priy 01 22
G. Net ooerations with other financial nstitutions 1355 2069 60 637 185
h. Monetary reaulation credit
Note: Interbank exchan Datatec) 33353 33453 33462 33571 33518
[ prafimnar iormaon




