CENTRAL RESERVE BANK OF PERU

‘SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(ailions of Nuevos Sales)

‘August 31, 2015 ‘September 1, 2015 September 2, 2015 September 03, 2015 ‘September 04, 2015
T v i 13203 14350 28867 42636 44342
3 Wonetary and Tmeran BT T
Certral Bank monetary onerations.
i, Auction sale of CD BCRP 500 500 500
Pronasals received 1931 1200 1531
Maturiy 1924 554 ard
Interest rate : Minimum 220 295 58
Masimum 224 213 Ere
a2 06 261
tock 151382 151382 151882 152382 152382
Nt maturiy CD BCR (Seotember 10, 2015) 870.00 870.00 87000
ed from seotember 7 to 11. 2015 87000
ii Outcome of the buvina auction sale securtes (Reno) 1000 1400 500 1000 500.00
pronnsal ecenet 2200 2290 1600 1600 150500
Matu 7d 1d 7d 1d 1d
ntor ate. - Miimum 630 831 61 631 551
imum 630 a3l 640 631 551
Averar 630 a3l 632 63 551
fock 2400.00 280000 5000.00 450000 25000
chv maturiy REPO (Seniember 8. 20151 55000 1000.00 1000.00
matured from sentember 7 10 11. 2015 55000 1550.00 1600.00
& Outeorma of e i il sl o (Snecinl Ren) 20000 20000 500.00
Pronasals received 20000 700,00 860,00 28400
urity atd ard atd ard
Interest rate : Minimum a9 a08 209 209
imum a9 208 220 238
Averar a0 208 209 a7
1200.00 150000 2000.00 200000 228800
Next maturiv Soecial Reno (cioher 28, 2015 500.00 500.00 500.00
Soecial Reno mature rom sentember 7o 11, 2015
V. Au time deposits TP in domestic currency. 3000
Procosals receved 6955
Maturity 175d
Interest rate : Minimum 621
imum 650
‘Averace 63
Stock 27499 27499 27499 27499 30499
Next maturty of ime denosis TP (November 27 2015 3000 3000 3000
Time Deoosi T2 matured fiom sevlember 710 11 2015
i ot okt BN Gomests corent
Pronocals rocewed
Maturity
Interest rate : Minimum
‘Averace
Stock 6000 6000 6000 6000 6000
Next maturity of time denosits BN (Mav 20. 20161 3000 3000 3000
Time Deposit BN matured from seotember 7 to 11. 2015
i Au e of COR BCRP 2003 3004 5006 2843
Pronosals recei 3004 5006 2843
urity ord o1d ard o1d
Interest rate : Minimum o. 050 050 035
imum 050 050 050 03
Averane 050 050 050 03
Stock 62068 6507.2 70078 70078 72921
N maturty COR BCRP (Ociober 1. 2015) 1000 1000 1000
CDR BCRP matured from setember 7 to 11. 2015
VR, Auction sefe o Swao oosration n forsln cuency 3000 4000 4000 2000
Pronosals received 11400 14100 11650 3500
Maturity 73Ld 730d 11004 1009 d
Interest rate : Minimum 583 591 6. 652
imum 583 600 656 663
Averae 583 595 652 658
Stock 142000 142500 146500 150500 152500
Next maturity Swan (Seotember 25, 3000 3000 3000
matured from seotember 7 to 11
ix. Auction sal ‘operation in foreian currency (Exoansion)
Pronosals recei
urity
Interest rate : Minimum
Averane
Stock 59000 59000 59000 59000 59000
Next maturity Swan (January 17. 2017 3000 3000 3000
matured from seotember 7 to 11
x Auction sale oneration in foreian currency (Sustitution)
Pronasals received
urity
Interest rate : Minimum
Averae
Stock 48047 a8oa7 48047 48047 48047
Next maturity Swan (May 26. 2017 2430 2430 2430
‘Swan matured from september 7 to 1. 2015
xi. Auction FX 0 300 3000 2000
Pronosals recei 3840 %25 600 6500 5390
urity o1d o1d  o1d o1d o1d
Interest rate : Minimum 025 035 040 030 015
imum 055 55 o 050 019
Averane 0.40 047 00 041 017
Stock 260463 263463 263513 263513 250513
Next maturty Suap (September 8. 2015 5000 3000 3000
7St Sl enore o Seovaranar 7 1011, 2015 10950 3000 5000
s o e e G
i."Purchase (millions of USS)
rage sxchange rte (1. USS)
i Selinamitane
Svrsig exchants rte (51 USS)
. Onerations vith Tesoro Pubica (miions of LSS)
i, Purchase (millions of USS)
i Sellina_(millons of US$)
i. Renurchase of CD BCRP and CD BCRP-NR
il Purchase of TP
5 Commercial bank current account before close of the dav 12700 a13a EEEERY 51136 a53i2
< conal sank monetary operatons
fons o i ey
e daie clecive raeh 0.0108% 0.0108% 0.0108% 0.0109% 0.0108%
b. Outcome of the drect temorary bina secirfies (Reoo) 2450 350
Interest rate 2.80% 3.80% 280% 3.80% 3.80%
. Monetaryrecuiation crecit
Interest rate 280% 3.80% 280% 3.80% 3.80%
& Ovemio deoosis  domesic urency 7087 2612 2572 2456 2583
rate 2.00% 2.00% 2.00% 2.00% 2.00%
e Cammama e s e B anss e 8063 3009.2 Q5789 4868.0 46759
‘2 Cumulative averane reserve balances in domestic currency (milions of ST (1 54070 54070 79046 90860 91612
. (% of to reserve reauirements) (4| 67 67 82 96 o8
c ‘doms si) 16351 16041 30015 42081 43520
d Cumulative et coramey (e baogn ubact 1o ) 17 17 32 a5 a5
e neroan marke and Secondary maree of coBCrP
raions Gomesc curercy 10040 3170 3940 608.0 4150
e erest e - i | s  Average 3.253.35/3.30 3.30/4.00/3.83 4.00/4.5014.43 4.75/4.7504.75 4.50/45014.50
b itk oserasors lorion curenov 1305 750 68.0 1150
Interest rate - Minimum / Maximurn / Average 0.15/0.25/0.18 0151020016 0.151020/0.16 0.15/02000.17 0.1510.200.16
dary market of COBCRP and CDBCRP. 7400 3200 20 30 144
6 month term (amount / averace interest rale)
12 month term (amount / averaoe interes rate) 1001340
month term (amot e )
7 Oberations In the forelan exchange market (mions of USS AUGUS( 28,2015 AUGUSL 312015 September 0L 2075 Seotember 07,2014 Seotember 032015
offoreion exchanae bosilon adisied By fonvards = a +B1- 617877 1201 109 054 725 703
Flow of foeion excharae positon = + bii- i+ + 931 2605 1127 418
. Soot ourchases with non-bankina costumers. 2046 6071 799 2230
i 2195 1308 9.0 1706
i) 5141 7469 3190 3936
b. Forward purchases wih non-barkina costumers 730 630 69.8 5.1
2445 3197 1249 2623
a7s 2568 55.1 3274
c. anmm sele i o arin osaners 62,7 90,1 .6 2006
1304 2141 1989 3963
2031 1240 3.1 5969
i 4529 5646 6455 8612
i Foward
e. Spot sales due to NDF redempion and swaps 2015 1194 1222 4636
i hases 2904 1233 1326 5899
i) Sales 89 40 104 1262
1 et operatons i ther ancial nstuions 30 1826 1472 129
“nierest rate
3,253 3.2359 3,252 32502 32170
() Preliminar information




