CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

November 30, 2015 December 1, 2015 December 2, 2015 December 3, 2015 December 4, 2015
T Commercial bank current account before Central Bank operalions. Tetes 20558 22679 27827 22694
2. Monetarv and exchanae Central Bank operalions before elose of 1he 0V
val Bank monetary overaiions
i Auction sale of CD BCRP 300 300 300
1200 790 1280
1024 ssad a8d
Interest rate : Minimum 423 490 450
Masimum P et 450
Averae 421 492 450
Stock 17780 177810 178110 178410 178410
Next maturity CD BCRP (December 7. 2015) 0. 200.00
‘CD BCRP matured from December 7 o 11. 2015 200.00
il Outcome ofthe buvina auciion sale securiies (Reoo) s00. 170000 000 10000 5000 000
35000 300000 13000 23000 21000 9400
Matwrity 1d 1d 1d 1d 3d 3d
Interest rate  Minimum 405 418 407 360 380 351
Maimum 405 421 32 416 308 301
Averae 405 318 415 h 387 37
ock 4500 15500 21500 22500 20500
New maturiy REPO (December 7. 2015 1500 17000 16000
REPO matured from er 710 11. 20: 17000 6000
i Guteorn 11 bkt i S sa s (Soacal Reccl 20000 20 100 50000
posals 0000 810 20 64000
urity o1d 914 a1d 14
Interest rate  Minimum a2 a7 431 475
Maimum a2 a8 431 475
Averae 4§72 a7 pens 475
Stock 20840 21836 21836 21836 18993
Next maturity Soecial Reno (January 28, 20161, 4 2843 003
‘Snecial Reno matured from December 7 o 1. 2015 108526 28425
v. Auciion sale offime deposis in domestic curency 209 s
Pronosals received 299 s
Maturity Td 14
Interest rate  Minimum 335 340
Maimum 350 350
Averace 350 3a7
Stock 10074
Next maturity of time deoosits 10074
Time Deposit matured from December 710 11. 2015 1097
. Aucton sale of time denosits TP in domestc currency
Pronosals received
Maturity
Interest rate  Minimum
Maimum
Averace
ock 30099 30m99 3099 30099 3099
New maturty of time deocsis o (Dec 18,2015 4999 4999 4999
Time Deposit TP ember 710 11. 2015
i i ol o 1o Aengss BN desmente rency
Pronosals received
Maturity
Interest rate  Minimum
Maimum
Averace
Stock 6000 000 00 000 000
Next maturity of time denosits BN (May 20. 2016) 3000 00 000
Time Deposit BN matur December 7 1o 11. 2015
i, Auction sale of CDR BCRP
Pronosals received
Maturity
Interest rate  Minimum
Masimum
Averae
Stock 73190 73190 73190 73190 73190
Next maturity COR BCRP (December 14. 2015) 96.0 1960
‘CDR BCRP matured from December 7 10 11. 2015
ix. Auction sale of Swan oneraton i foreian curency. 7000 200 2000 20
Pronosals received 21050 050 770 8100
urity 728 d 7204d 7294d 728d
Interest rate  Minimum s 486 486 a9
Maimum sa7 Sa7 prsi P
Averae 489 8 so1 ey
Stock 159500 159500 16 1500 163500 16 050.0
Next maturity Swan (December 4. 2015) 5000 5000 3000
‘Swan matured from December 7 o 11. 2015 5000 5000 000
. 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) 00 000
‘Swan matured from December 7 o 1. 2015
p ‘Swan oneration in foreian
Pronosals received
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 7 o 11. 2015
i Auction FX Swan Sell BCRP 135 a0 4000 0 200 000 000
Pronosals receiver 135 a0 4000 0 330 300 %00
Maturity 14 a1d 914 a1d o1d a1d a1d
Interest rate  Minimum 075 075 069 069 075 o058 380
Masimum 075 075 075 075 075 069 406
Averae 075 o o7 o7 07 061 387
Stock 21275 257218 20275 %3215 264275
Next maturity Swan (December 7. 2015) 8000 200 4600
FXSwao Sell matured o December 7011, 2015 13000 200 13279
b, Central Bank foreian currency onerations at over-the-counter
Erchace (it of S8
‘Averane exchanae rate (SI. USS)
- Selina milons o USS)
. Oocriions it Tosoo Puplics o of USS)
Imilions 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 L 8} o7 O RH0ce:)
4 Central Bank monetarv onerations
‘Swa oneraiions of forean currency.
v clective rate) 00100 00108 00108 0.0100% 0.0100%
b. Outcome of the direct temorar buvina securies (Reoo) 0.0
nterest rate 405 a05% a05% a05% a05%
. Monetary reaulation crecit
nterest ate 405 a05% a05% 405% a05%
d. Overniaht denosits in domestic currency 1859 2029 941 3073 37
Interest ate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 21063,5} 38529 38638 44454 3737
jtive average reserve balances in domes_ic currency (millons of ST 1 55277 82103 34958 FS771 §a904
in labilties | 67 111 a8 87 86
¢ Cumul s 16671 a2 36083 36i51 36623
dci rent account in domestic curency (% of labi 10 reserve reauirements) 17 45 a2 a8 a7
B mmm.k otk and Secondare marker of COBCRP
i coeratons {domestec curenc 9930 5590 200 300 2830
ot i Hasimum | Averace 3502557350 3s0zATI3e8 380390285 3853.902.90 3802.903.84
3 mmm ‘onerations (foreion cur 250 820
e e M i | Averce 01500.15/0.15 01500150015 015015015 015015015 01500150015
. Secondns market f COBCRP and COBCRPAR 25 80 00
& monih term (amount / averaoe interest rate)
12 month term amount / averaae interes rate) 0450
2 month
7. Operations n the forean exchange matket rilions of UsS November 27, 2015 November 30, 2015 December 01, 2015 December 02, 2015 December 03, 2015
chanae oosilon adusted by forwards = a BT~ CT7E 7T TS e B B 278
Flow ol forcan Shanas botion L2 £ 00 C1- e 1 751 08 362 1208 638
a. Soot purchases with non-bankina costumers ot 1038 252 a8 1261
i 205 229 1557 1888 2195
i) Sales 3124 3467 209 3366 3436
5. ot utchases with nen bakin costumers EYy 847 1139 6.7 634
366 a1 209 256 1442
i ) Regemoton 50 1693 870 1569 2076
ward Sells with non-bankina costumers a78 520 843 875 &5
Pacted 1474 282 1841 3481 1387
ii ) Redemotion 506 202 EY) 2606 2062
4. nterbank operations:
i oot 288 6619 300 402 250
i Fomad 60
. oot sle e 10 O redemodin and s 490 2241 06 112 613
566 2137 290 2604 1872
i S 76 195 184 192 1259
1. Chanae due o Fx ootions 05 06 25 28 20
6. Net operations with other financial nstutions 77 36 1068 733 867
. Monetary reaulaion credit
Note: Interbank exchan Datatec) 33745 33755 33759 aari2 33680
[ prafimnar iormaon




