July 06, 2015

CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(ailions of Nuevos Soles
July 07, 2015

July 08, 2015 July 09, 2015 July 10, 2015
B 20422 26093 23641 37972 36719
2 Manetary and exchanar Central Rank anerafon hefare class of e A7

500 500 2000
198.0 207.0 2050
s54d a71d ss3d
260 55 259
282 259 280 3
a7 as7 an ass
167331 167821 152321 153321
18000 2000
€D BCRP mane "M Julv 1310 17. 2015 20000 2000
ii Outcome of the buvina auction sale securtes (Reno) 2000 4850
Pronnsals e ais0 1850
ity ad Td
e :Minimum 235 22
wimium a8 220
P a2 am
23050 28500 28500 28500 28500
REPO (Aucust 3. 2015), 10000 10000 10000
REPO matured fron Julv 13 10 17. 2015
ii._Auction sale of time deposits in domestic currency 12000 15000
Prannsals recs 15506 18039
Manity 1d ad
Interest rate - Minimum 288 272
Masmum 299 208
Averane. 89 6
ock 12000 15000
[T 12000 15000
Time Denasit matured fron Julv 13 10 17. 2015 12000 15000
iv. Auction sale of time denosils TP in domestc currency 00.0
Prannsals received 11468
Manity 1754
Interest rate * Minimum a40
Maimum 260
Averane. 243
12099 13099 18999 18099 18099
itv of fime. denosits TP (November 27. 2015) 00.0 2000 2000
Denosit TP matured fron July 1310 17. 2015
ion sale of time denosits BN in domestic currency.
Prannsals received
Matuity
Interest rate - Minimum
Maimum
Averane.
Stock 000 000 6000 a00.0 a00.0
Next matuity of fime denosits BN (Mav 20. 2016) 2000 2000 2000 2000
ed fron Julv 1310 17. 2015
RP 200 2000
200 2000
ity aad %R d
e :Minimum 0sa 051
wimium 055 055
P 051 053
Stoct 15000 14600 17600 17600 17600
Next ma (v 20. 2015) 00.0 1000 1000
CDR BCRP matured Julv 10. 2015
vi. Auction sale ‘operation in foreian currency
Pronnsals eceie
ity
e :Minimum
P
115000 115000 115000 115000 115000
v Swan (Seotember 2. 20151 2000 2000 00.0
et v 10, 200
il Aucion ale of Swa aneraton in freia currency (Expansion) 2000
pronnsals ecehed 13460
ity 7284
e :Minimum am
wimium a91
P 0
K 56000 56000 56000 56000 59000
Next maturity Swap (January 17. 2017) 3000 A 00.0
Swan matured Julv 10. 2015
operation in foreian (Sustitution)
43087 43047 43047 43047 43047
Next maturity Swap (May 26. 2017) 2430 2430 2430
e malured duly 10, 2015
X Auction ) 6909 3700 2770 6540 517.0
Promegais recaves 11100 5000 3770 7540 6170
Maturi o ead  8rd %4 9.0
Interest rate : Minimum 040 055 054 055 050
Masimum 055 055 055 055 055
Averaoe 05 055 055 055 052
232490 235109 233049 232219 232219
Next maturty Swap Quly 10, 20181 860.0 600.0 600.0
X Swan Sell matured Julv 10. 203 12000 600.0 25580
[ abetiipmieh - J—
1 Purchase (milons of USS)
chanae e (51 USS)
i sellna. {milons of USS
rage exchanae e (51 UsS)
. Oparatons i e Puln (o of USs)
1 Purchase (milions o
1. Soina ong of USSY
q b
i, Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.
3 Commercial bank current account before ciose of the dav 27472 23493 25141 23472 21718
4. Central Bank monetary aberatians.
a. Swao. ol mency.
Fee (dallv efective rale) 0.0111% 00111% 0,0111% 0.0111% 0,0100%
b. Outcome of the directtemoorary buvina securies (Recal
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
. Monetary reauation credit
Interest rate 3.80% 2.80% 3.80% 3.80% 3.80%
. Overnioht deposits in domesiic curency 1205 4452 18 240 4200
Interest rate 2,00 2.00% 2.00%
5 Commercial bank current account in the BCR ai close of the dav 2626.7 1904.1 L) F3vit) 17519
& Cumulatte averaaereserv balances n domest curency (mifons 77181 77181 78963 77298 77025
uamlmes subiect | 81 81 81
unt n 32074 31859 30855 20127 28854
& e averacs crant acsount domestc curency (% of 1o reserve reauirements) () 30 30 32 30 30
o rhank mare and secondary market of CDBCRY

s (domesic currency)
nteros ate: Minimum M | Average:
b. Interbank operaions (freion currency)
Interest rate : Minimum / Maximurm / Averaoe

3690
3251325 1 325

6760

325/ 325 1 325

015 /015 / 0.15
3774

5740
3251825/ 325
015/ 015 / 015

7460

325825 1 325

015/ 015 1 015
924

600

325/ 325 1 325

015/ 015 1 015
200

CDBCRP and CDBCRP-AR 40
6 month term (amount / average interest rate) 401360
12 month term (amount / average interes rate)
2
1 psratonsinthe foreon exchange mrkes lons ot use) July 03, 2015 July 06, 2015 July 07, 2015 July 08, 2015 July 09, 2015
xchanoe bosilon adusted ETEErE 7T 06 62 510 a5
e S eI TSy 1960 2214 588 1502 670
. Son hases i o sannacosmes 130 2067 1212 672 329
Purchase: as8.1 2166 3990 5704 5408
i ) Sales a711 6632 5202 6375 5078
b Forward ourchases vith non-banking costumers 165 %05 40 1732 ‘96
i ed 1010 2015 1280 3355 738
ii ) Redemotion 2175 1420 1520 1624 1434
. Forward sells with non-bankine costumers 733 571 134 2000 269
L 9.1 8.9 3188 1588 2759
) Redemotion 28 1259 2054 2548 028
. Interbank onerations
i ‘Soot 2600 4213 2082 000 270
i Forward 150 210 350 100
. Saot sales che o NDF recermoton and swans 158 a2 2053 2158 197.4
i Purchases 220 157 3043 2346 283
i Sales 62 1065 200 188 858
1 et cneraies i ter tancil s a6 855 684 256 27
. Monetary recudation c
nierest ate
erbark exchanoe rate (Source: Datatec) 31740 31774 31816 31851 31812
T Pl ety




