CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

September 28, 2015 September 29, 2015 ‘September 30, 2015 October 1, 2015 October 2, 2015
L Commercial bank current account before Central Bank operations 42507 3510 38500 39690 45629
2 Monetarv and exchanae Central Bank operalions before close of the dav
nirel Bank monetary ooera
i.”Auction sale of CD BCF 500 500 500 2000
s rec 1300 265 1050 2600 1050 3660
6ad 5260 o1d 714 sad
Interest rate : Minimum 415 399 430 399 428 400
Maximum 415 403 440 410 428 424
Average. 4.0 440 409 428 408
Stock 161467 163467 165067 166467 168467
Next maturitv CD BCRP (October 15. 2015) T 00s. 1 005,00
CD BCRP matured on October from 5 t0 9. 2015
ii Gutcome of the buvina auction sale securities (Reno)
Maturity
Interest rate - Minimum
Maximum
Average
Stock 7500 7500 7500 7500 7500
Next maturitv REPO (October 7. 2015). 3000 2000
REPO matured on October from 5 3000
1 utome of e buvina aucton sale Secutios (Specia Reool
Vs
Interest rate - Minimum
Maximum
Average
Stock 22840 22840 22840 22840 22840
Next maturitv Soecial Reoo (October 28. 2015) 5000 5000
‘Soecial Reoo matured on October from 5 to 9. 2015,
iv._Auction sale of time deposits in domestic currency 10000 14735 10002 15000 267600 40000 60000
Pronosals received 14835 14745 11125 10095 280000 562,00 84390
Maturity 1d 1d 1d 1d 1d 1d 3d
Interest rate - Minimum 345 340 340 240 335 320 330
Mavimu 350 350 350 350 350 350 350
Averae. 3 349 347 344 339 345
Stock 24735 25002 26760 000 6000
Next maturitv of time deoosits (October 5. 2015) 26760 6000
Time Denosit matured on October from 5 to 9. 2015 26760 6000
v. Auction sale of time deoosits TP in domestic currency
Pronosals recef
Maturity
Interest rate - Minimum
Mavimu
Averae.
ock 30499 30409 30409 30499 30499
New matury of tme decosis TP (November 27 2015) 3000 3000
Time Denosit TP matured on October from 5 fo 9. 2015
vi. Auction sale of time deposits BN in domestic currency.
Pronosals received
Maturity
Interest rate - Minimum
Mavimu
Averae.
Stock 6000 6000 6000 6000 6000
Next maturitv of time deoosits BN (Mav 20. 2016) 3000 2000
Time Denosit BN matured on October ffom 5 (0 9. 2015
vil. Auction sale of CDR BCRP. 300 150 2000
Pronosals recef 40 50 3000
Maturity 924d 92d 95 d
Interest rate - Minimum 055 070 015
Maximum 065 075 025
Average 61 07 018
Stock 82111 82111 82111 82111 78511
Next maturit CDR BCRP (October 9. 2015) 3000 2600
R BCRP matured on October from 5o 6600 2600
viil Auction sale of Swan operation in foreian curency. 2000 2000 2000
Pronosals receive 3150 5150 3750
Maturity 18274 3684 1827
Interest rate - Minimum 503 398 a7
Maximum 531 508 521
Average 518 a3 491
ock 158500 158500 160500 163500 165500
New maturit Swap (October 16. 2015 00 2000
‘Swan maturedon October from 5 to 9. 2015 3000
Swao overation in foreian
Pronosals received
ity
Interest rate - Minimum
Maximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap (January 17. 2017) 3000 2000
‘Swan matured on October from 5 t0 9. 2015
x. Auction sale of Swan operation i foreian currency (Sustitution)
Pr eived
Maturity
Interest rate - Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swap (Mav 26. 2017) 2430 2430
‘Swan matured on October from 5 t0 9. 2015
%i. Auction FX Swap Sell BCRP 200 150 66 0.0 2000 2000
Pronosals received 00 270 a2 66 5900 9690 7100
Maturity 92d 524 2d o2d o1d 95d 95d
Interest rate - Minimum 025 020 049 000 001 000
Maximum 070 070 050 075 013 009 030
Average 040 12 005 019
Stock 260583 258203 256873 25567.3 251503
Next maturity Swan (Qctober 5. 2015) 1200 6000
FX Swap Sell matured on October from 5 t0.9. 2015 11370 25519
b, Contal Bank frean curecy oeratons a overth-courter
(il
P eracs axchanae i (51 USS)
i-Sellng_(milions of USS)
eraoe exchanae rate (
c Oneramns i Tesoro Biics (mionsof Uss)
s of USS)
ity
‘Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Renuchase of CD BCRP and CD BCRP R
i Purchase of
3. Commercial bank current account before close of the day 272 L25L7) L1240 2B12) 29620
4 Central Bank monetarv ooerafions
/a0 operations of foreian currency.
iv efeciive rate) 00100% 0.0109% 0.0109% 0.0100% 0.0100%
b. Outcome o the irect temaorarv buvina securites (Reoo)
Interest rate a.05% a05% a05% a05% a05%
€. Monetarv requlation credit
Interest rate 405% 405 a.05% 4.05%
d. Overiaht denosits in domestic currency a756 5369 1721 50 299
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR at close of the day 8016 7148 9519 35140 39330
laive averaae reserve balances in domestic curtency (milions of T3 58E8 7 5BEaT 58864 58864 7838
in liabiliies ") 73 73 84
© Cumul ) 20844 20344 10983 19889 29609
d G rrent account in domestic currency (% of liabl o reserve reauirements) (* 22 21 21 32
5 Imzrhxnk otk and Secondare marker of COBCRP
ank ooeratons {domestec curenc 7575 8175 a245 10 11975
i e i  Maimum | Averaoe 35013501350 3501355/3.50 350350350 350350350 3503.75/3.60
b mmmk overations (foreian cur 765
e e M i | Averce 0.15015/0.15 0150150015 015015015 01500 150015 0.15/0.25/0.20
. Secondny market f COBCRP and COBCRPAR 100 250 730
6 month term (amount / averane interest rate)
12 month term (amount | averace interes rate) 3731430
24 month
1. Operstions iy th freign exchange mrket (nilions of USS) September 25 2015 September 28, 2015 ‘September 29, 2015 September 30, 2015 October 01, 2015
chanae oosiion adiuste ds = arbi-cIverT 2083 393 1158 =5 155
Flow o lwclin xchane boslon "< 3 it e e 1 1963 67.9 1104 9 1265
a. Soot purchases with non-bankina costumers 2809 1855 2399 862 1528
i 2921 2058 2200 2766 2386
i ) Sales 5730 814 4689 329 3914
. Fonvard ourchases wih non-bankina costumers 710 672 7.9 2062
1666 1698 3004 2146 3100
i ) Regemoton %7 1529 232 2625 1038
rward sells ith non-banking costumers 797 60, 15 318 755
acted 2012 2041 1579 1013 2689
ii - Redemotion 1215 3049 1565 231 3443
d. Interbank oerations.
i Soot 2150 5002 4140 5193 6080
i Foward 50
. Sootsalesdue 1o NOF redemotion and swaos 1003 2704 513 1812 2684
s 303, 1531 211 3256
i S 26 326 1018 399 572
1. Chanae due o Fx ootions 170 12 53 280 36
G. Net onerations with other financial nstitutions 149 1164 751 439 408
h. Monetary reaulation credit
erest rate
Note: Interbank exchana Datate) 32011 32345 3239 3211 32314
) Prefminar mformation




