CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(ailions of Nuevos Soles
Jun 22, 2015 Jun 23, 2015 Jun 24, 2015 Jun 25, 2015 Jun 26, 2015

B 21868 9499 3533 8583 4103
2 Manetary and exchanar Central Rank anerafon hefare class of e A7
500 2000 2000 450 500
1703 232 772 %68 7.7
178d a7d 1784 sa0d 304
229 250 249 345
229 329 a7 am 280
229 g 266 a7
164881 164681 e 165621 165621
18000 18000 18000
CD BCRP matired from June 30 1o Julv 3. 2015
ii Outcome of the buvina auction sale securites (Reno) 2000 2000 1500 12000 5000
Pronnsals ecehed %800 11400 1500 21900 %000
ity %24 24 181d 7d atd
e :Minimum 298 a3s 200 a12 421
wimium 220 a6t 281 515 228
P 201 aas e aa 237
Stock 10000 a000 12500 24500
Next it REPO (Sentember 22.2015) 5000 5000 2000
0 matured fram June 30 10 Julv 3. 2015 10000 5000
5. ucion ale of i demeske m domsie cumency 760 258
Pronnsas ecehed 810 2840
ity 14 1d
osii - 229 250
Masmum 229 272
Averane. am 266
Stock wRA
e maturiy offme denosie
e fom dine 2010 s 3. 2015
v teton S8 of e dimosit 5 emests cuancy 2099
pronnsas ecehed 16879
ity 1774
oo 235
Maimum 290
Averane. 247
Stock 000 2000 12099 12099 132099
Next matuity of time denasits TP (November 27. 20151 2000 2000 2000
Time Denasit TP matured from June 30 1o Julv 3. 2015
V. Auction sale of time deposits BN in domestic currency
pronnsas ecehed
ity
oo
Maimum
Averane.
Stock 000 000 000 a00.0 a00.0
Next matuity of fime denosits BN (May 20. 2016) 2000 2000 2000
ed from June 30 to Julv 3. 2015
RP 2400
2400
ity 74
e :Minimum 008
wimium 020
P 015
Stock a0 a0 aa00 a0 a0
Next ma v 07. 20151 2000 2000 2000
CDR BCRP matured from June 30 10 July 3. 2015
vi. Auction sale ‘operation n foreian currency
pronnsas eceied
ity
e :Minimum
P
ock 115000 115000 115000 115000 115000
N ity Sw (Soctembr 21 20151 2000 2000 2000
Suan matret iom June 010 1 3. 2015
v, Auctio oneration in foreian currency (Exoansion)
mnnsal: gt
ity
e :Minimum
P
51000 51000 51000 51000 51000
Next maturity Swap (January 1 3000 3000 3000
St Tt o ans 30 S 3. 2015
ration in foreian (Sustitution) 2000 1317
2633 3317
7280
310 311
328 325
319 316
41730 41730 41730 41730 43047
Next maturity Swan (Mav 26. 21 2430
e malured fon June 3010 o 3. 2015
X Auction FX Swap Sell B 1510 2100 1500 3000 4060 500 2600 4500 2800 1500 4640 3500 6000 6000 600 1500
Proposals received 3010 2600 2000 60 10000 200 2600 7000 4800 3500 6000 6000 6000 6000 600 1500
Maturity 650 91d 660 @d 934 %24 624 934 %60 @4 954 %64 874 884 884
Interest rate : Minimum 004 017 020 o 0w om 055 055 055 055 0.49 055 049 0.49 055 055
Masimum 020 020 020 020 020 020 036 055 055 055 055 055 055 055 055 055
Averaoe 008 019 020 018 020 020 020 055 055 055 053 055 051 054 055 055
214501 216061 221461 229601 231701
Next maturty Swap Qune 25, 2015) 600.0 600.0 900.0
X Swap Sell matured from June 30 to July 3. 2015 18000 600.0 27000
b Garl Bk vl vy o ? 253.9 -307.4 2636 317 317
i, Purchase (millons of US$)
werage exchane rate (5. USS)
ii.Sellin _(millons of USS) 800 1250 830 100 100
raoe exchanae rate (S/. USS) 31732 31794 31757 31677 31720
. Operations with Tesoro Pubco (millons of USS)
i, Purchase (millo )
ii.Sellin _ (millons of USS)
q b
i, Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.
5-Commercial bk curent account befare lose f e dav 6142 5525 8447 12266 20786
4. Central Bank monetary aeratior
2. Swap ocerations of foreion currency.
Fee (dallv efective rale) 0.0111% 0.0111% 001119 0.0111% 0,01079%
b. Outcome of the directtemoorary buvina securies (Recal 4862 3150
Interest rate 3.80% 3,800 3.80% 3.80% 3.80%
. Monetary reauation credit
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
. Overnioht deposits in domesiic curency 1490 1463 9 10639
Interest rate 2,00% 2,00 2.00% 2.00%
5 Commercial bank current account in the BCR ai close of the dav 6142 880.7 10134 Loy 10147
& Cumulatte averaaereserv balances n domest curency (mifons 77181 7525.1 77181 71700 71533
uamlmes subiect | 81 79
unt n 27233 26436 23707 23190 22641
& e averacs crant acsount domestc curency (% of 1o reserve reauirements) () 30 28 30 24 24
o rhank mare and secondary market of CDBCRY
ik overations (domestic curtency) 12640 0745 12400 a11s 6648
Interest rate : Minimum / Maximum / Averaoe 325/335/3.26 3.403.70/3.60 360 /375 / 368 360 / 385 / 375 380 / 405 / 386
b. Interbank operaions (freion currency) Y
Interest rate : Minimum / Maximurm / Averaoe 0.15/0.15/0.15 0.15/0.15/0.15
CDBCRP and CDBCRP-AR 436
6 month term (amount / average interest rate)
month term (amount / average ineres rate) 4361323
24 month
1 psratonsinthe foreon exchange mrkes lons ot use) Jun 19,2015 Jun 22,2015 Jun 23,2015 Jun 24,2015 Jun 25, 2015
xchanoe bosilon adusted ETEErE 70 016 291 %65 a5
e S eI TSy 1728 1884 a3 aLs 1789
. Son hases i o sannacosmes 568 86 3105 1039 2756
Purchase: 642 ao1a 613 5514 2412
i ) Sales 5308 ag27 7718 6553 6168
b Forward ourchases vith non-banking costumers 08 183 8.1 807 -169.7
i ed 2073 705 1838 1624 878
ii ) Redemotion 2065 522 or7 2431 257.4
. Forward sells with non-bankine costumers 230 742 s34 1516 2287
L 5990 1668 2009 2021 3635
) Redemotion 2760 926 2086 2206 5022
. Interbank onerations
i ‘Soot asa.2 6999 %680 8526 7810
i Forward 0.0
. Saot sales che o NDF recermoton and swans 1386 506 1362 1258 4302
L Purc 2750 oLs 2082 1940 5841
i Sales 1365 e 720 683 1539
1 et cneraies i ter tancil s 239 1296 1534 2344 2556
. Monetary recudation c
Interest rat
erbark exchanoe rate (Source: Datatec) 31678 31743 31793 3762 31679
T Pl ety




