CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(3ilions of Nuevos Sol

August 17, 2015 August 18, 2015 August 19, 2015 August 20, 2015 August 21, 2015
[ Commercial bank current account before Ceniral Bank operations 18594 10063 7308 8032 2872
2 Monetary and exchanae Cenral Bank ooerallons before close of (he dav
riral Bark monetary operations
‘Auction sale of CD BCRP 500 465 500
Pronosals received 2911 465 1531
ity 8d 54004 as7d
Interest rate : Minimum 319 369 340
imum 323 400 340
Average. 321 3% 340
Stock 148432 148432 148807 148307 149397
Next maturitv CD BCRP (Sentember 10. 2015) 8700 8700 8700
CD BCRP matured on Auaust from 24 to 28, 2015
ii Gutcome of the buvina auction sale secuities (Reno) 12000 5000 13000
Pronosals received 1330 11050 13050
Mal Td 7d 3d
Interest rate - Minimum a8 556 610
iimum a8 606 610
Average a8 574 610
K 18500 18500 18500 30500 36500
Next maturitv REPO (Auaust 24. 2015) 3000 3000 13000
REPO matured on Auaust from 24 to 28, 2015 20000
i Auction sale of time denosits in domestic currency 2500
oosals received 6442
1d
Interest rate - Minimum 266
iimum 290
Averae. 277
K 2500
Next maturitv of time deposits ( 2500
Time Denosit matured on Auaust from 24 to 28. 2015 2500
iv. Auction sale of time denosits TP in domestic currency.
oosals received 10160
Mal
Interest rate - Minimum 525
Maximum 525
Averae. 525
Stock 21999 21909 24409 24499 24499
Next maturtyof ime denosis TP (Nowember 27 2015) 3000 3000 3000
Time Denosit TP matured on Auaust from 24 {0 28, 2015
. Aucion sae o tme deoosts BN n domestc curency
Pronosals received
Mal
Interest rate - Minimum
Maximum
Averae.
Stock 6000 6000 6000 6000 6000
Next maturtyof ime denosis SN (au 20.2016) 3000 3000 3000
Time Denosit BN matured on Auaust from 24 to 28 2015
vi. Auction sale of CDR BCRP 2000
oosals received 2000
2d
Interest rate - Minimum 039
iimum 00
Average 040
Stock 48505 a8s05 48505 50505 50505
Next maturitv CDR BCRP (Auaust 26, 2015) 2400 2400 2600
DR BCRP matured on Auaust from 24 to 26. 2015 2600
vil. Auction sale of Swan operation in foreian currency 00
oosals received 16400
Interest rate - Minimum 586
iimum 606
Average 500
ock 127000 127000 127000 127000 132000
Next maturty Suap (Seotember 21 2015 3000 3000 3000
‘Swan matured on Auaust i
i Aion Sae f Swap, Soeraten  trelan ey (Exoansion
oosals received
Interest rate - Minimum
Average
ock 59000 59000 59000 59000 59000
Next maturity Swan (January 17. 2017) 3000 3000 3000
., S maturd on Auaust om ito2m. 2015
wap overation in foreian
* ranosals ecere
Maturity
Interest rate - Minimum
Maximum
Average
it 304 43047 43047 43047 43047
Next maturi (May 26. 201 2430 2430
atured on Auaust from 24 fo 28. 2015
X Auction FX Swap Sell BCRP a0 185 60 610 121 a3 a0 61 a0 300 260 29 100
Pronosals received a0 15 70 610 121 33 a7 520 %0 20 100
Maur 2d e1d  60d 2d  w@d o4 ed 2d @d 954 95d 95 62d
Interest rate - Minimum 049 055 055 054 055 055 055 051 0. 03 049 051 055
Maximum 055 055 055 055 055 055 055 055 050 050 050 055 055
Average 051 055 055 055 055 055 055 054 o041 040 049 055 085
tock 264100 263869 263309 271209 27 10
Next maturty Swan (Auaust 20,2015 7550 660.0 2450 5000
FX Swap Sell matured on Auaust from 24 to 28. 2015 24400 10250 2450 27570
b Conta Bk forean cuancy overatons at over e couter 2238 279.0 a7 7148 8843
i purchase milonsof USS)
exchanae rate (S/. USS)
i Sszu milons of US®) 690 860 1010 2190 2700
exchanae rate (S/. USS) 32437 32491 32509 32639 22751
. Overationswit Tesoro Puble (mlons f USS)
i Purchase (millions of USS)
i Sellina_(millons of USS)
i Renurchase of CD BCRP and CD BCRP-\R
i Purchase of B
5. Commercial bank current accot the da 13800 £250) o0e'6) S (11280
4~ Cenural Bank manetary oerations.
. Swan oneratons o freion curency,
Fee (dailv efective ratel o00108% o.0108% 0.0108% 0.0108% 0.0108%
b Outcome o he directtemoorary buvin secuiies (Reoa) 5500 7550 700
Interest rate 380% 380% 3.80% a50% 280%
. Monetany reuaton credt
Interest rate 380% 380% 380% 280% 280%
& Overmich decosis in domesic curency a6 5197 6097 2003 3184
Interest rate 200% 200% 200% 200% 200%
5. Conmercll bank curent account e BCR a lose of the 9010 7572 7509 8181 8101
alances in domestic currency (millions of ST () 72205 74700 70970 5975 58058
in liabiliies ") 75 74 74 73 72
I ) 23675 23002 22272 2157 20888
ltive averaa it in domestic curtency (% of liabil o reserve reauirements) (1 25 26 23 22 22
5 irmank mare and secondarymaretof COSCRP
hark ooerations (domesic cetenc) 17559 14360 14050 9440 8510
Interest rate : Minimum | Masimum / Average 3253350326 330335331 330340336 350/4.00/3.99 45005,25/5.07
b Interbank oberations foeion curenc 745 560 620 200
Interest rate - Minimurm / Maimum / Average 0150150015 0.15/015/0.15 0150015015 0150150015
. Secondany market of COBCRP and COBCRP-AR. 500 60
& month term (amount / averae interest rate)
12 month erm (amount  averace ires ae) 500/ 3.40
B ogmmns inthe orean xchange maret nlons o1 s August 13, 2015 August 17, 2015 August 18, 2015 August 19, 2015 August 20, 2015
TBTcTrerT 601 0 837 561 788
652 522 639 208
2262 253.7 2000 B24.1
7787 6613 7415 853
1005.0 915.1 %415 1780
. Foward ourhases vith non-barkinacostumers. 465 a0 174 449
i Pacted 9.9 7 72 66.
ii - Redemotion 114 1773 559 1110
. Fonvad sl with onsanknscosumas 101 771 108 308
Pacted 3265 3393 5085
i1 Redemoton 3164 2065 3501 5392
d. Interbank ooerations
i Soot 2320 3500 4680 5690
i Foward 150 30
. Sont s e o NOF edemocnand swass 2745 2135 1459 2207 4983
i Purchase: 2161 2163 2060 3338 5134
i ) Sales 416 27 ‘601 a1 151
1 Netonerators i ther fancial sisions 3525 158 708 803 5070
a. Monetar reauaior
Interest
e Inerbank exchange rae (Source: Daatec) 32390 3200 32089 32089 32656
) Prelminar ormat




