CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(3ilions of Nuevos Sol

August 10, 2015 Avgust 11, 2015 August 12, 2015 August 13, 2015 August 14, 2015
T Gommercial bank current account before Central Bank operations 23092 42704 36308 38723 34806
- Nonetary and exhance Cenval Bank oveadns before o f e dav

Bank monetarv
hicion sae of CD BRP 500 500 500 1000
Pronosals received 2000 1820 2965 3431
writy 185d s47d 3844 %0d
Interest rate : Minimum 320 368 3.40 308
Maimum 323 388 340 318
Average 322 385 3.40 314
tock 158332 158332 158832 146932 147932
Nt maturiy CD BCRP (Seotember 10.2015) 12400 12400 8700
BCRP matured from Auaust 17 to 21. 2015 12400 12400
ii Outcome of the buvina auction sale securities (Reno) 500 00
Pronosals received 1300 861
Maturity 7d 1d
Interest rate : Minimum 456 410
imum 4356 30
Averane 456 a12
tock 32500 32500 32500 23500 23500
Nen\ maturity REPO (Aucust 17. 2015). 5000 5000 5000
atured from Auaust 17 {0 21. 2015
5. o sl of vt emonts i dmeate eurrency 10000 10000
Pronosals received 15055 14885
Maturity 1d 3d
Interest rate : Minimum 215 270
imum 315 308
‘Averace 88 298
Stock 10000 10000
Next maturk of time deposits (Auaust 17. 20151 10000
Time Deposit matured from Auaust 17 fo 21. 2015 10000
iv. Auction sale of time denosits TP in domestie currency
Pronosals received
Maturity
Interest rate : Minimum
‘Averace
Stock 21909 21999 21909 21909 21900
Next maturk of time denosits TP (November 27. 2015 3000 3000 3000
Time Deposit TP matured from Auaust 17 to 21. 2015
V. Auction sale of time denosits BN in domestic currency
Pronosals recei
urity
Interest rate : Minimum
‘Averace
Stock 6000 6000 6000 6000 6000
Next maturity of time deoosits BN (Mav 20. 20161 3000 3000 3000
Time Deposit BN matured from Auaust 17 to 21. 2015
vi. Auction sale of CDR BCRP 300 300 300 300 2885
Pronosals recei 501 3 50 2885
urity o1d sad 62d sad 63
Interest rate : Minimum 045 040 039 035 03
imum 050 050 050 055 055
Averae 01 0a2 043 047 05
Stock 33620 39620 45620 45620 48505
Nox maturty COR BCRP (Auaust 28 2015) 2400 2400 2400
cor red from Aucust 17 to 21. 2015
1 At sale of Swao aueration b orsin currsncy
Pronosals received
urity
Interest rate : Minimum
Averae
Stock 127000 127000 127000 127000 127000
Next maturity Swan (September 21. 2015) 3000 3000 3000
ured from Aucust 17 to 21. 2015
vil, Auction sale ‘operation in foreian currency (Exoansion)
Pronosals recei
urity
Interest rate : Minimum
Averae
Stock 5900 59000 59000 59000 59000
Next maturity Swan (Januarv 17. 2017 3000 3000 3000
atured from Auaust 17 to 21. 2
ix. Auction sale of Swan oneration in foreian currency (Sustitution)
Pronosals recei
urity
Interest rate : Minimum
Averae
Stock 43047 43007 43047 43047 43047
Next maturity Swan (May 26. 2017) 2430 2430 2430
/a0 matured from Auaust 17 to 21. 2015
. Auction FX Swap Sell ECRP 3000 20 30 300 700 190 150 1m0 om0 287
Pronasals received 1300 250 50 450 700 190 150 1m0 30 287
Maturiy s2d o1d  e3d  ead o3d 524 s2d o1d  62d  94d
Interest rate : Minimum 050 035 03 03 035 PES 055 050 050 055
imum 055 05 0a6 05 010 05 55 055 055
Averane 051 041 o0a0  o0m 038 0ss 055 054 054 055
Stock 251190 259690 260390 261200 26 656.0
Next maturiy Swan (Auoust 17. 2015) 2500 2500 200.1
FX Swan Sell matured from Auaust 17 to 21. 2015 %00 %00 33401
. el sk frtoncutency oeraions 2 cver e coumer 644 1035 4305 ‘3409
i."Purchase (milions of
o ochange .m s ls1. uss)
i Sellina_(millons 200 0.0 1330 1080
erace exchanas v (S, USS1 3219 3.2250 22371 3.2400
ora Publc (mions of USS)
Uss)
i Sellina_(millons of US$)
i. Renurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP.
. 31592 36060 27873 23918 17422
4. Central Bank monetary onerations
. Swan oerations of oreian cusrency.
Fee (dailv efecive rate) 0.0110% 0.0110% 0.0110% 0.0110% 0.0110%
b. Outcome of the drect temoorary bvina secirfies (Reoo) 2200
Interest rate 2.80% 3.80% 280% 3.80% 3.80%
. Monetaryrecuiation crecit
Interest rate 2.80% 3.80% 280% 3.80% 3.80%
& Ouerniaht deposis n domestic currency a155 3659 3181 3794 1507
Interest rate 2.00% 2.00% 2.00% 2.00% 2.00%
5. Commercial bank current account in the BCR at close of the day. 25637 ozmi 23692 22 L0}
i varas esarve Balinces b dorestc saraniy Trlierss o ST 01 74541 74952 74064 74980 7308
(% of to reserve reauirements) (4| 78 78 7.7 78 77
. ‘doms si) 2637 26888 25762 26307 25565
Cumlative averane. et coramey (e abangn ubact 1o ) 27 28 27 27 27
g memm market and Secondarv market of CORCRP.
Iterbark operations (domestic currency) 783.0 14785 5480 10400 13700
Inerestrate - Minimum  Vasimum | Averace 4.00/4.0014.00 4.00/4.00/4.00 3.80/3.80/3.80 325325325 3.25/3303.25
. mesanssvraons oreioncuterc 550 530 37.0 805
‘rieres el - Mirkmurn 1 Masimu | Averace 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15
. Secondan, etk of COBCRP and COBCRP AR 207 540
ionth term (amount / average interest rate)
12 month term (amount / averane interes rate) 540 1 340
24 month term (amount / average interest rate)
. opgsuons i e trsion exchangs arke iton o ust) ‘August 07, 2015 August 10,2015 August 11, 2015 August 12, 2015 August 13, 2015
EErEEr 78 218 528 273
1122 37 1530 1320
2419 203.4 1807 1783
660.7 600.0 6123 5717
. 8033 7930 7500
b. Forward purchases wih non-barkina costumers 278 79 -49.0 1036
i Pacted 1463 1364 1409 465
i ) Redemotion 185 1443 1989 1501
. Fomadsele v ron bk cosuers 433 655 1466 1029
Pacted 3376 1135 3896 2696
i) Redemotion 2042 480 2430 1667
& metarkgoraions
‘Soot s78.4 5652 2622 6833 a07.4
i Foan 100
o Sot s di 0 \OF recemotionard s 2878 289 1683 807 3688
i Purchas 2013 25 2304 1612 augy
i) Sales 35 56 710 806 753
1. Necratons it thor ranil rstins 706 940 4738 2679 1495
. Monetary reculato
Inte
Note Iterbank exchan 32015 32009 32157 32276 32304
) Preiminar information




