CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(3iions of Nuevos Sol

August 24, 2015 August 25, 2015 August 26, 2015 August 27, 2015 August 28, 2015
T Gommercial bank current account before Central Bank operations w04 8719 8423 7930 3851
2 Nonetar and exhance Cenral Bank oveadns before o f e dav
nal Bank mor
hiction sae of CD BCRP 500 485 500
Pronosals received 1502 1270 1300
Maturity 1 s33d 304
Interest rate : Minimum 317 388 348
Masimi 321 2.00 356
Average 320 39 352
tock 149897 149897 150382 15 088.2 15 088.2
Newt maturiy CD BCRP (Seotember 10.2015) 870,00 870.00 870.00
CD BCRP matured on Auaus
i Outcom of hes s st sl securies (Reoc) 60000 500.00 30000 500.00 550.00
sl received 600,00 200,00 2000 530.00 1435.00
Maturiy 14 1d 1d 1d ad
Interest rate : Minimum 280 235 FE as0 650
Veimum 280 am am 250 650
Averar 280 230 a3 150 850
fock 2950.00 285000 2650.00 285000 240000
chv i REPO (st 28, 2015) 500,00 20000 55000
matured on Aucuist 2 50000 20000 85000
& Outeorma of e mivines micson, sl s (Snecinl Reno) 500,00
Pronasals recei 860,00
turity
Interest rate : Minimum a05
Vaimum 296
Averar 426
50000 50000
Next i Sneie Reno (Aunust 28, 20151 50000
Soecial Repo matured on
v Ao s o e docks T i domstic currency
Pronosals recei 1136
Maturity 179d
Interest rate : Minimum 574
imum 606
‘Averace 59
Stock 27499 27499 27499 27499 27499
Next maturk of time denosits TP (November 27. 2015 3000 3000 3000
Time Deoosi TP matured on Aucusi 28, 2015
vi._Auction sale of ime deoosits BN in domestic currency
Procosals rcaved
Maturity
Interest rate : Minimum
‘Averace
Stock 6000 6000 6000 6000 6000
Next maturty ofime denosis B (ay 20, 20161 3000 3000 3000
Time Deposit BN matured on Auaust
vi. Auction sale of CDR BCRP 1950 5004 5006
Pronosals recei 1950 5004 5006
urity 63d 62 o1d
Interest rate : Minimum 05 047 050
imum LES 047 050
Averane 01 047 050
Stock 50505 50505 52455 57459 60065
N maturty COR BCRP (Ociober 1. 2015) 2400 2400 1000
coi red o Auaust 3110 Setember 4, 2015 2400 2400
Vi Rucion Sale of Swab ancraton i Toeion corencs
Pronosals recei 17578 13950
urity 1096 d 1005 4
Interest rate : Minimum 651 491
imum 688 631
Averae 663 531
Stock 137000 137000 137000 137000 142000
Next maturity Swan (September 25. 2015) 3000 3000 3000
matured on Aucust 26,
ix. Auction sale eration in foreian currency (Exoansion)
Pronosals recei
urity
Interest rate : Minimum
Averae
Stock 5900 59000 59000 59000 59000
Next maturity Swap (Januarv 17. 2017 3000 3000 3000
a0 d on Auaust
. Auction sale of Swan oneration in foreian currency (Sustitution)
Pronosals recei 13950
urity 10054
Interest rate : Minimum 491
imum 631
Averae 531
Stock 43047 aBoar 48047 48047 48047
Next maturty Suap May 26 2017 2430 2430 2430
‘Swan matured on Auaust 2.
xi. Auction FX Swan Sell BCRP. 1w 1 s 165 300 50 135 180 w0 300 2099
Pronosals recei 110 1665 365 135 180 65 120 5500
urity o2d  3ld 924 63d  64d 63 q 894 0d 89
Interest rate : Minimum 040 055 0ss 0. 030 055 049 0. 05 040 050
imum 055 055 055 055 055 055 55 055 055 055 050
Averane 042 08 0ss o 048 055 051 055 0ss  os2 050
Stock 267369 263824 262464 265164 262463
Next maturty Suap (uoust 26, 2015) 5000 3000 4000
X Swap Sell matured on Auotis 28, 2015 18000 %000 14950
B T A e e e 1639 “197.1 2313 2653
i."Purchase (millions of USS)
rage sxchange rte (1. USS)
i Selinamitane 500 0.0 700 8L0
s exchante rte (51 USS) Ere) 32846 33042 32750
. Onerations vith Tesoro Pubic (miions of LSS)
i, Purchase (millions of USS)
i Sellina_(millons of US$)
i. Renurchase of CD BCRP and CD BCRP-NR
il Purchase of TP
5 Commercial bank current account before close of the dav 12%65 11748 675 o773 11845
< conal sank monetary operatons
fons o i ey
e daie clecive raeh 0.0107% 0.0107% 0.0106% 0.0107% 0.0108%
b. Outcome of the drect temorary bina secirfies (Reoo) 4400 570.0 3600
Interest rate 3 a 2.80% 3.80% 3.80%
. Monetary recuiation crecit
Interest rate 280% 3.80% 280% 3.80% 3.80%
& Ovemio deoosis  omesic urency 7346 11166 5620 3038 4186
rate 200% 2.00% 2.00% 2.00% 2.00%
e Cammama e s e B anss e EEX) 6283 655 5835 7650
‘2 Cumulative averane reserve balances in domestic currency (milions of ST (1 65777 5306 65964 65274 493.1
. (% of to reserve reauirements) (4| 69 68 69 68 68
c ‘doms si) 18052 17581 18186 17267 16924
d Cumulative et coramey (e baogn ubact 1o ) 19 18 19 18 18
e meroan marke and Secondry mareet of coBCrP
raions Gomesc curercy 18750 1689.0 18400 16475 1633.0
e erest e - i | s  Average 3.5015.50/3.92 315/3.35/3.26 3.25/3.30/3.26 3.25/3.35/3.27 3.25/3.35/3.20
b etk oserasors lorioncurenov 250 250 7.0 745 625
Interest rate - Minimum / Maximurn / Average 0.15/0.15/0.15 0.15/0.15/0.15 0.150015/0.15 0.15/0.200.18 0.15/0.15/0.15
and CDBCRP-NR 5700 570.0 4100
6 month term (amount / averace interest rale)
teres rate)
erest rate)
7 Operations In the forelan exchange market (milions of USS T AOEG 15 24 RGOS0 15 T AGOEG 15 76 Rgosto 15 27 Raosto 15
Torwards = 8+ b1 cT T8 7T 1305 5.7 839 276 2655
bii-ci+e+1 195 635.7 102 433 2108
a. Soot ourchases vith non-bankina costumers. 3182 4390 3488 1553 4898
i Purchases 8623 8621 2311 2745 2222
i) Sales 11805 4231 5799 208 7120
b. Forward purchases wih non-barkina costumers 612 838 782 229 81
i Pacted 230 781 2221 992
i ) Redemotion 842 1619 1439 1221 o)
. Fomadsele v ron bk cosuers 538 776 116 220 2648
Pacted 1848 783 1736 1382 3053
i) Redemotion 1310 1560 1620 1162 5701
. Inerbank overatons.
i soot 4418 5989 3780 2020 7027
i Foward
e. Spot sales due to NDF redempion and swaps 1142 1513 682 5257
i hases 1513 1039 5460
i) Sales 357 203
1 Netoperatons it ther ancial nstuions 214 1421
“nieres rate
() Preliminas information 33 33 33 33 33




