CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

September 07, 2015 ‘September 08, 2015 ‘September 09, 2015 September 10, 2015 ‘September 11, 2015
1 Commercial bank current account before Ceniral Bank operations 52004 45180 38195 45289 a589.4
2 Monetary and exchanae Cenral Bank ooerallons before close of (he dav
ik monetary operations
i."Auction sale of CD BCRP 500 2000 50 200 50 300 2000
2361 6210 185 610 175 247 3530
8sd d 7 89 d 88d 87d
Interest rate : Minimum 325 320 398 310 357 314 345
Maximum 326 330 410 315 6 355 390
Average. 325 328 407 2 6 340 371
Stock 152882 154882 157382 152182 154182
Next maturitv CD BCRP (Seotember 17. 2015) 870,00 870,00 Tora sl
CD BCRP matured on seolember 14 10 18. 2015 870,00 870,00 107860
ii Gutcome of the buvina auction sale securities (Reno)
Maturity
Interest rate - Minimum
Maximum
Average
Stock 345000 245000 245000 185000 185000
Next maturitv REPO (Seotember 24. 2015 600,00 300,00 30000
REPO matured on seotember 14 t0 18, 2015 600.00
i Outcome of the buvina auction sale securities (Soecial Reno)
Pr e
Maturity
Interest rate - Minimum
Maximum
Average
Stock 228400 228400 228400 228400 228400
Next maturitv Soecial Reoo (October 28. 2015) 500,00 500,00 50000
‘Soecial Reoo matured on seotember 14 fo 18. 2015
iv._Auction sale of time deposits in domestic currency 130000 250000 17239
Pronosals received 262100 214850 283090 17239 16870
Maturity 1d 1d 1d 3d
Interest rate - Minimum 250 245 270 270 285
Maximum 280 300 310 50 330
Averae. 275 280 29 30 300
Stock 7000 13000 25000 25239
Next maturitv of time deoosits (Seotember 14. 2015) 7000 13000 25239
Time Denosit matured on seotember 14 to 18, 2015 7000 13000 25239
v. Auction sale of time deoosits TP in domestic currency
Pronosals recef
Maturity
Interest rate - Minimum
Maximum
Averae.
Stock 30409 30409 30409 30499 30499
Next maturitv of time deoosits TP (November 27. 2015) 3000 3000 3000
Time Denosit TP matured on seotember 14 to 18 2015
vi. Auction sale of time deposits BN in domestic currency.
Pronosals received
Maturity
Interest rate - Minimum
Maximum
Averae.
Stock 6000 6000 6000 6000 6000
Next maturitv of time deoosits BN (Mav 20. 2016) 3000 3000 2000
Time Denosit BN matured on seoember 14 to 18. 2015
vil. Auction sale of CDR BCRP.
Pronosals recef
Maturity
Interest rate - Minimum
Maximum
Average
Stock 72021 72021 72921 72021 72021
Next maturity CDR BCRP (October 1. 2015) 1000 1000 3000
R BCRP maured on setember 14 0 18. 2015
viil Auction sale of Swan operation in foreian currency.
Pronosals receive
Maturity
Interest rate - Minimum
Maximum
Average
Stock 152500 152500 152500 152500 152500
Next maturity Swa (Seotember 25 2015) 3000 3000 3000
‘Swan matured on september 14 (0 18. 2015
i Swap overation in foreian 3000 2000 000
Pronosals received Toas0 5700 10950
aturity 11010 7294 7280
Interest rate - Minimum 655 601 611
Maximum 685 630 625
Average 660 611 614
Stock 59000 59000 62000 65000 68000
Next maturity Swan (January 17. 2017) 3000 3000 2000
‘Swan matured on september 14 to 18, 2015
x. Auction sale of Swan ooeration i foreian currency (Sustitution)
P
Maturity
Interest rate - Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 2030 2430 2430
‘Swan matured on september 14 to 18, 2015
%i. Auction FX Swap Sell BCRP 2000 3000
Pronosals received 3150 3620
Maturity %0d o1 d
Interest rate - Minimum 001 005
Maximum 025 025
Average 013 010
Stock 262513 261513 264513 261513 261513
Next maturity Swan (September 16. 2015) 3000 3000 2000
FX Swap Sell matured on Seotember 14 to 18. 2015 3000 3000
. Central Bank foreian curency operations al over-the-counter
i Purchase (millions of USS)
Averace exchanae rate (S/. USS)
i Sellina_(millons of USS)
. Operations with Tesoro Publco (millons of USS)
i Purchase (millions of USS)
i Sellina_(millons of USS)
. Renurchase of CD BCRP and CD BCRP-NR
i Purchase of BTP
5. Commercial bank current acco the da ST 2480 25695} 60 211550)
4" Cenural Bank manetary oerations.
Swap overations of foreion curency
Fee (dailv efective ratel 0.0109% 0.0109% 0.0109% 0.0100% 0.0100%
b Outcome o he directtemoorary buvin secuiies (Reoa)
Interest rate 3.80% 3.80% 3.80% 280% a05%
. Monetary reusaton credt
Interest rate a 3.80% 3 280% 4.05%
. Overmich decosis in domesic curency 387 4666 1002 4251 10740
Interest rate 2 2.00% 2 200%
5. Commercial bank current account in the BCR a close of the day iz ) 31814 24653 15538 10915
‘average reserve balances in domestic currency (millions of ST () 93720 91928 92377 5863 58013
in liabiliies ") 100 a8 58 94 93
< I ) as080 43022 43602 42009 39201
4 Cumul rao it in domestic curtency (% of liabil o reserve reauirements) (* a3 a6 45 42 a2
& interbank market and Secondarv market of CDBCRP
2. Inere aurrenci) 1450 1460 9.0 2050 3100
Interest rate : Minimum | Masimum / Average 3253.25/325 310375316 315315315 310310310 35003501350
b Itertank oberatons foreion curency) 01.0
Interest inimum / Maimum / Average 0.15/0.15/0.15 0150.15/0.15 01500150015 0150150015 0.15/0.15/0.15
econdary market of COBCRP and CO 30
& month term (amount / averae interest rate)
12 month term (amount | averace interes rate)
24 month
7 Operations in the foreign exchange marke (milions of USS) September 04, 2014 September 07, 2015 September 08, 2015 September 09, 2014 September_10, 2015
Flow offrelan exchanoe oosion adusted by fowards. = a +B1-CT7 67T 1208 355, 783 =2 2793
Flow of foreian exchanoe oositian = + bii - i + ¢ + 68,0 55 1617 2016 1957
. Sool ouchases with non-barkina costumers 1335 46,7 3366 3127 2643
i 1840 1719 1879 1434 2173
i ) Sales 3276 3186 5204 4561 815
. Foward ourchases vith non-barkina costumers. 25 54 12 161 238
i Pacted 755 1416 3175 1418 1722
ii ) Redemotion 981 1470 1962 1253 1203
Forvard sells with non barkina costumers 973 247 533 531 450
i Pacted 2409 349 1150 1087 3150
ii - Redemotion 1436 101 1723 2518 2700
Iterbank overations
i Soot 5437 1380 4030 3665 3835
i Foward
. Soot sales due to NDF redemoion and swaos. 1387 a8 1559 250, 2120
i Purchases 128 93 1587 2516 2384
i ) Sales a1 46 28 16 %5
1. Chance due to FX ootions 360 01 79 300 136
a. Net overations with fher financial nstiuions 754 03 381 807 978
. Monetary reauaton credit
Interest rate
Note Iterark exchange rate (Source: Datatec) 32153 32238 32251 32212 32189
) Preiminar ormation




