CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

September 14, 2015 September 15, 2015 ‘September 16, 2015 September 17, 2015 ‘September 18, 2015
1 Commercial bank current account before Ceniral Bank operations 45175 41676 43829 55097 50332
2 Monetary and exchanae Cenral Bank ooerallons before close of (he dav
riral Bark monetary operations
i."Auction sale of CD BCRP 50 300 3000 70 500 3001 300,
160 548 5575 570 1060 5730 3910
1784 o1d %04 540 3574 o1d %04
Interest rate : Minimum 330 351 383 397 370 395 %0
Maximum 330 405 430 370 210 415
Average. 330 39 407 370 2 401
Stock 157682 160682 160752 153467 15646.7
Next maturitv CD BCRP (October 15, 2015) 107860 107860 1005.00
CD BCRP matured from seotember 21 t0 25, 2015 107860 107850
ii Gutcome of the buvina auction sale securities (Repo)
Maturity
Interest rate - Minimum
Maximum
Average
Stock 185000 185000 185000 18500 18500
Next maturitv REPO (Seotember 24. 2015) 30000 300,00 3000
REPO matured from seotember 21 {0 25. 2015
i Outcome of the buvina auction sale securities (Soecial Reno)
Pr e
Maturity
Interest rate - Minimum
Maximum
Average
Stock 228400 228400 228400 22840 22800
Next maturitv Soecial Reoo (October 28, 2015) 50000 500,00 5000
‘Soecial Reoo matured from seotember 21 to 25, 2015
iv._Auction sale of time deposits in domesic cuitency 230000 280000 20000 19480 15001 21060
Pronosals received 300300 321850 348810 26251 19480 22790 21060
Maturity 1d 1d 1d Td 1d 3d 3d
Interest rate - Minimum 290 280 285 205 298 300 303
Maximum 320 319 317 350 350 350 350
Averae. 314 311 310 326 324 335 335
Stock 25000 23000 28000 30480 36061
Next maturitv of time deoosits (Seotember 21. 2015) 25000 28000 36061
Time Denosit maured from september 21 o 25. 2015 25000 28000 36061
v. Auction sale of time deoosits TP in domestic currency
Pronosals recef
Maturity
Interest rate - Minimum
Maximum
Averae.
Stock 30499 30409 30409 30499 30409
Next maturitv of time deoosits TP (November 27. 2015) 3000 3000 3000
Time Denosit TP matured from seotember 21 to 25, 2015,
vi. Auction sale of time deposits BN in domestic currency.
Pronosals received
Maturity
Interest rate - Minimum
Maximum
Averae.
Stock 6000 6000 6000 6000 6000
Next maturitv of time deoosits BN (Mav 20. 2016) 3000 3000 3000
Time Denosit BN matur Sentember 21 to 25 2015
vil. Auction sale of CDR BCRP.
Pronosals recef
Maturity
Interest rate - Minimum
Maximum
Average
Stock 72921 72021 72921 72021 72021
Next maturity CDR BCRP (October 1. 2015) 3000 3000 3000
R BCRP matured from setember 21 to 25 2015
viil Auction sale of Swan operation in foreian currency. 3000
Pronosals receive 6100
Maturity 10994
Interest rate - Minimum 500
Maximum 526
Average 511
Stock 152500 152500 152500 152500 155500
Next maturity Swa (Seotember 21. 2015) 3000 0.0 3000
‘Swan matured from seotember 21 fo 252015
i Swan overation in foreian o 5000 3000
Pronosals received 10350 12100 3460
aturity 7324 10854 11010
Interest rate - Minimum 59 550 475
Maximum 641 638 561
Average 613 507 53
Stock 71000 76000 79000 79000 79000
Next maturity Swan (January 17. 2017) o 3000 3000
‘Swan matured from seatember 21 fo 25 2015
x. Auction sale of Swa overation i foreian currency (Sustitution)
P
Maturity
Interest rate - Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017) 2430 2430 2430
‘Swan matured from seotember 21 to 25 2015
%i. Auction FX Swap Sell BCRP 3000
Pronosals received 5450
Maturity o1d
Interest rate - Minimum 0.00
Maximum 075
Average 022
Stock 261513 261513 258513 255563 257463
Next maturity Swan (September 21. 2015) 2000 2950 8100
FX Swap Sell matured from Setember 21 to 25. 2015 7050 050 27830
b. Central Bank foreian curency operations al over-the-courter
i Purchase (millions of USS)
Averace exchanae rate (S/. USS)
i Sellina_(millons of USS)
. Operations with Tesoro Publco (millons of USS)
i Purchase (millions of USS)
i Sellina_(millons of USS)
. Renurchase of CD BCRP and CD BCRP-NR
i Purchase of BTP
5. Commercial bank current acco the da 20215) 2057:5) LB/5 ) 2115 8203
4" Cenural Bank manetary oerations.
Swap overations of foreion curency
Fee (dailv efective ratel oo110% 00110% 00110% 00110% 00110%
b Outcome o he directtemoorary buvin secuiies (Reoa)
Interest rate a.05% a05% a05% a05% a05%
. Monetary reusaton credt
Interest rate 4.05% o5 a05% a05%
. Overmich decosis in domesic curency 9800 8164 8167 2654 656.1
Interest rate 225% 25% 225% 225% 225%
5. Commercial bank current account in the BCR a close of the day Fios7,5) 12512 10592 046,2 7710
‘average reserve balances in domestic currency (millions of ST () 8215 BT87 78901 TTSET 76014
in liabiliies ") 87 86 84 82 81
< I ) 33249 3wl 20927 28758 27589
4 Cumul rao it in domestic curtency (% of liabil o reserve reauirements) (* 35 35 32 a1 29
& interbank market and Secondarv market of CDBCRP
2. Inere aurrenci) 7510 340 390 4150 56.0
Interest rate : Minimum | Masimum / Average 35013501350 3303503.43 310330315 3.30/33013.30 3.30/33013.30
b Itertank oberatons foreion curency) 1560
Interest inimum / Maimum / Average 0.15/0.200.16 0150150015 01500150015 01510 15/0.15 0.15/0.2010.16
econdary market of COBCRP and CO 310 50 500
& month term (amount / averae interest rate) 500/330
12 month term (amount | averace interes rate) 500/3.70
24 month
7 Operations in the foreign exchange marke (milions of USS) September 11, 2015 ‘September 14, 2014 ‘September 15, 2015 September_16, 2014 September 17, 2015
Flow offrelan exchanoe oosion adusted by fowards. = a +B1-CT7 67T 219 7137 061 1225 570
Flow of foreian exchanoe oositian = + bii - i + ¢ + 0.1 452 1014 1788 486
. Sool ouchases with non-barkina costumers 802 2821 1074 2476 555
i 2265 1433 2478 195.4 3740
i ) Sales 3067 254 355.2 2430 1295
. Foward ourchases vith non-barkina costumers. 369 1644 74, 1055 158
i Pacted 1733 1701 2022 2024 1211
ii ) Redemotion 1364 334, 2770 9.9 1369
. Fonvard sells with non bankina costumers 723 5752 1604 187 1247
i Pacted 2361 330. 1803 1497 2049
ii - Redemotion 1638 915.0 3407 1654 3296
d. Interbank ooerations
i Soot 3603 5114 a170 4445 473
i Foward 50 50 50
. Soot sales due to NDF redemoion and swaos. 1003 n72 2006 1491 2971
i Purchases 1631 9135 82 1555 3258
i ) Sales 628 196.3 556 [ 287
1. Chance due to FX ootions 63 519 o1 80 29
a. Net overations with fher financial nstiuions 72 02 Rl 1066 937
. Monetary reauaton credit
Interest rate
Note: Inerbank exchange rae (Source: Datatec) 32120 32070 3,200 3047
7 prelimnar iormation




