CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Nuevos Sales)

September 21, 2015

September 22, 2015

‘September 23, 2015

‘September 24, 2015

‘September 25, 2015

1 Commercial bank current account before Ceniral Bank operations 47033 43533 43623 42080 35048
2 Wonetar and axchanae Genra ank overatons bfore lse of e Gav
iral Bark monetary
picion saie &1 G0 BCRE 500 500 500 3000
500 510 840 300
714 5334 3500 89d
Interest rate : Minimum 400 410 415 395
Maximum 400 453 430 404
Average. 400 52 428 401
Stock 15696.7 15696.7 157467 157967 16096.7
Next maturitv CD BCRP (October 15, 2015) 100500 1005.00
CD BCRP matured from september 28 to october 2. 2015
ii Gutcome of the buvina auction sale securites (Reno)
roposals received
Maturity
Interest rate - Minimum
Maximum
Average
ock 185000 185000 185000 15500 7500
New maturiy REPO (october 7. 0151 30000 3000
REPO matured from seotember 28 to october 2. 2015
i Qutcome of he buvna ‘cion sale sscufies S pecal Reoal
ronosal received
iarus aa - Mol
Maximum
Average
ock 228400 228400 228400 22840 22800
New maturit Soecial Reoo (Octaber 2, 2015) 50000
‘Soecial Reoo matured from seotember 28 to october 2. 2015
iv._Auction sale of time deposits in domesiic currency 5131 33002 14909 13575 16775 11666 13418 14880 4772 17000
Pronosals received 8461 33080 10585 13575 16775 1816 13418 14880 4772 17860
Maturity 7d 1d 1d id 1d 1d 1d 1d 3d 3d
Interest rate - Minimum 330 300 330 3z 340 340 345 342 345 335
Mavimu 350 350 350 350 350 350 350 350 350 350
Averae. 336 349 3 349 349 350 349 350 349
ock 38133 asros 33872 33429 26903
New maturyof tme deoosis (Sentember 2. 2015) 28574 26903
Time Denosit maured from september 28 {o actober 2. 2015 28574 26903
. Acion sale of e decosits TP in domestic currency
Pronosals received
Maturity
Interest rate - Minimum
Mavimu
Averae.
ock 30499 30409 30409 30499 30409
New maturty of fime denosis TP (Nowember 27 2015 3000 3000
Time Denosit TP matured from seotember 28 to october 2. 2015
. Prtion sl of e deposks BN i domeste Surence
Pronosals received
Maturity
Interest rate - Minimum
Mavimu
Averae.
ock 6000 6000 6000 6000 6000
New matury of tme decosits BN (May 20, 2016) 3000 3000
Time Deoosit BN otember 28 1o october 2. 2015
vi_ Auction sale of CDR BCRI 3000 1690
o e 350 1600
urity %0d o1d
Interest rate - Minimum 017 054
Maximum 035 074
Average 021 065
ock 72921 75021 77611 77611 77611
New maturty COR BCRP (October 1. 20151 300.0
COR BCRP matured from selember 28 to october 2. 2015 660.0
i, Auction sale of Swan operation in foreion currency. 3000 3000
Pronosals received 8400 7130
urity 1009 d 1096 d
Interest rate - Minimum 476 451
Maximum 551 513
Average 455 466
ock 155500 155500 155500 155500 158500
New maturty Suap October 5. 2015) 3000 3000
‘Swan matured from seotember 28 to october 2. 2015
i ‘Swan oneration i foreian
Pronosals received
ity
Interest rate - Minimum
Maximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swan (January 17. 2017) 3000 3000
‘Swan matured from september 28 to october 2
. o sl o Ses amavaon i oot Suerio {Susttuton
Pronosals received
Maur
Interest rate - Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swan (Mav 26. 2017} 2030 2430
‘Swan matured from seotember 28 to october 2. 2015
%i. Auction FX Swap Sell BCRP 3000 a 6000 1910 2000 1660 3000 3000 300 300 200
Pronosals recenve 8300 5100 7170 1910 2090 1660 3710 3000 84 716 a7
Maturity od 2 od s0d old  oid  6ld %0d oad  94d  66d
Interest rate - Minimum 00 002 000 001 040 070 060 0.00
Maximum 00 o 0.45 o075 055 07 075 075 070 048 045
Average o. 001 009 o 00 o057 o7 069 061 03 023
Stock 255363 258173 260753 260523 261083
Next maturty Swan (Seotember 28 2015 4060 0
FX Swap Sell matured from Seoiember 28 to october 2. 2015 14730 26740
b CeniralBank foreion curteney aoerations at overthe-cotrier
i Purchase (millions of USS)
Averace exchanae rate (S/. USS)
i Sellina_(millons of USS)
a nae rate (51
. Overations with Tesoro Publco (millons of USS)
i Purchase (millons of U
i Sellina._(millons of USS)
a
. Renurchase of CD BCRP and CD BCRP-NR
i Purchase of B
3 Commercial bank current acco the da 2400 (1190 (L2992 55202 EE3875)
4" Cenural Bank manetary oerations.
Swap overations of foreion curency
(dailv efeciive rate) oo110% 0.0109% 0.0109% 0.0100% 0.0100%
b Outcome o he directtemoorary buvin secuiies (Reoa)
Interest rate a.05% a05% a05% a05% a05%
. Monetary reusaton credt
Interest rate a05% a05% 0s: a05% a05%
. Overmich decosis in domesic curency 6 836 2071 3698 4384
Interest rate 225% 225% 225% 225% 225%
5. Commercial bank current account in the BCR a close of the day seid) El1Zs) o2 & 929,2
‘average reserve balances in domestic currency (millions of ST () ToHS 773 50484 59387 70659
in liabiliies ") 77 76 63 63 75
& Cumul ) 23910 23320 11114 22789 22250
4 Cumul in domestic currency (% of liabl o reserve reauirements) (* 25 25 12 12 24
& ermank mare i Secandans marce o CORCRP
aurrenci) o 5100 4840 688.0 10180
rte : Minimum Mo | Averace 35003501350 3500350350 3501350350 3503501350 350355350
b m.mk nnelalmns loreion curer 2150 815 192
b Wasimu 1 Avrace 015015015 0.150.150.15 0150150015 0.15/02010.15 0.15/02010.16
econdr s f CoRERD o 500 200 200 373
& month term (amount / averae interest rate) 500/4.00

12 month term (amount / averace interes rafe) 373/430
24 month
1 Cperatons i e foregn xchange ket tions o use) September 16 2015 Septemer 7L 715 ‘September 22, 2015 September 23, 2015 September 24, 2015
anosostion adustd b o SarbicirerT 52 365 756
Fow ot orson evcranos o enrest 2 72 295 5.2 322
oo Darchases wi rom aring ostumers 1405 1509 1949 832 -186.3
L Pur 2024 2459 1708 2161 1880
i ) Sales 329 3968 3658 2993 3743
Forward ourchases wih non-bankina costumers. 107 74 2 476 “90.1
i Pacted 169.1 1510 156, 769 1041
ii ) Redemotion 1584 1664 1a04 1245 1941
Forward sells with non-barkina costumers 1011 048 362 292 395
Pacted 2128 1902 2093 2855 3160
ii ) Redemotion 117 2850 3355 31456 5
K operations
i ‘Soot 3080 3180 2140 3369 4821
i Foward
. Sool sales cue to NDF redemption and swans 864 1924 2729 2801 3273
i ases 1103 2704 3338 3140 355,
i) Sales 239 778 60.9 24.8 277
1. Chanoe due to FX options 05 104 7.4 15 157
. Net operations with other financial nstuions. a5 o674 1822 1276 203
h. Monetary reaation credit
Interest rate
e etk exanoe i (Sure:Onser) 31034 31039 32135

) Prelminar ormat




