CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

May 11, 2015 May 12, 2015 May 13, 2015 May 14, 2015 May 15, 2015

1. Commercial bank current account before Central Bank operations 46145 40478 36126 36964 36555

2. Monetary and exchanae Central Bank operations before close of the dav
. Central Bank monetary operations

i Auction sale of CD BCRP 50.0 50.0 50,0
Pronosals received 197.1 192.1 238.1
Maturi 185d 547d 364.0
Interest rate : Minimum 315 315 285
Maximum 316 339 321
Averace 315 336 20
Stock 139795 139795 140295 136795 136795
Next maturitv CD BCRP (Jun 11. 2015) 00.0 900.0 900.0
CD BCRP matured from Mav 18 to 22, 2015
Il Outcome of the buying auction sale securities (Repo)
Proposals received
ity
Interest rate : Minimum
Maximum
Averace
Stock 3060.0 2060.0 2060.0 2060.0 2060.0
Next maturity REPO (Mav 18, 2015). 300.0 300.0 300.0
REPO matured from Mav 18 to 22. 2015
iii._Auction sale of time deposits in domestic currency 500.0 600.0 500.0
Pronosals received 17231 17100 1007.4
1d 1d 1d
Interest rate : Minimum 275 250 238
Max 275 260 245
Averace 275 258 244
Stock 500.0 600,00 500.00 500.00
Next maturitv of time deposits (Mav 15. 2015) 600.0 500.0 500.0
Time Deposit matured from Mav 18 to 22, 2015 600.0 500.0 500.0
Iv._Auction sale of time deposits TP in domestic currency. 300.00
Proposals received 52200
a
Interest rate : Minimum 450
imum 4.76
Averace 67
Stock 300.0 300.00 300.00 300.00
Next maturity of time deposits TP ( May 13, 2016) 300,00 300,00 300,00
mlDencskmaturedfor a8 p224a015
v. Auction sale of CDI
Pronosals recewed
Interest rate : Minimum
Maximum
Averace
Stock 300.0 300.0 300.0 300.0
Next maturitv COR BCRP (Julv 07. 2015) 300.0 300.0 300.0
CDR BCRP matured from May 18 to 22. 2015
i. Auction sale of Swap operation in foreian currency
Proposals received
Interest rate : Minimum
Maximum
Averace
Stock 10000.0 10000.0 100000 100000
Next mahurity Swao (September 21 2015) 300.0 300.0 300.0
Swap matured from Mav 18 to
iAo e of Swal oprator i oreian currency (Expansion) 600.0
Pronosals received 18550
1092d
Interest rate : Minimum 5.09
Maximum 521
Averace 516
Stock 25500 3900.0 3900.0 3900.0 4500,0
Next maturitv Swap (January 17. 2017) 00.0 300.0 300.0
Swap matured from May 18 (0 22, 2015
viil. Auction sale of In foreian currenc 200 158 4000
Proposals received 718 458 400.0
Maturity 6ad 66d 1094 d
Interest rate : Minimum 0.71 0.20 352
dmum 052 0.16 352
Averace -0.64 0.17 352
Stock 266431 25500 2950,0 2950,0 2950,0
Next maturity Swap (January 26, 2018) 200.0 200.0 200.0
wap matured from May 18 to 22, 2015
X. Auction FX Swap Sell BCRP 1229 60 180 150 100 240 Desierta 300.0
Proposals received 510 480 510 300 440 560.0
Maturity 65d 65d 92d 92d 92d - 94d
Interest rate : Minimum 39.0 -0.55 0.15 011 0,07 12 01
Maximum 3.1523 0.37 -0.01 -0. -0 .03 - 0.1
Averace -0.46 011 0,07 -0.09
Stock 26583.1 26233.1 25873.1 25573.1
Next maturity Swap (Mav 15, 2015) 600.0 600,0 600.0 900,0
FX Swa Sell matured from May 18 o 22. 2015 1800.0 1200.0 600.0 2580.0
b. Central Bank foreiqn currency operations at over-the-counter -599,0 -37.8 -15.7
i._Purchase (millions of US$)
‘age exchange rate (S/. USS$) 24415
ii. Sellina_(millions of US$) 1900 120 50
Average exchange rate (S/. US$) 3.1527 31518 31486
. Operations with Tesoro Publico (millons of USS) 00111%
i. Purchase (millions of US$)
ii. Sellina_ (millions of US$) 4.05%
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR 4.05%
ii. Purchase of BTP 24755

2 Commercie bank conent aecount hefoe close of e dav 2.05% 20488 32248 31306 42555

4. Central Bank monetary operat 1966.0
& Swe oeratons offorian curency 7964.2

e (dailv efective rate) 83 00112% 0.0112% 0.0112% 0.0101%
b. Outcame of he dirs ety b secures (Repo) 27483
Interest rate 29 4,05% 4.05% 4.05% 3.80%
. Monetary reaulation credit
rest rate 824.0 4,05% 4.05% 4,05% 3.80%
. Overniaht deposits in domestic currency 355/3.55/3.55 15341 15244 12741 1604.7
rate 2,05% 2,05% 2.05% .

5 Commercial bank current account in the BCR al close of the dav 14147 17004 18565 26508
a Cumulative average reserve balances in domesfic currency (millions of I () 645 7853.0 7880.9 7800,7 77710
b Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 82 8.2 81 81
© Cumulative average current account in domestic currency (millions of 27500 2669.3 25829 25722

mulative average current account in domestic currency (% of liabiities sublect to reserve € 2.1 28 2.1 2.1

6. Tnterbank market and Secondary market of COBCRP. May 82015

. Interbank operations (domesfic currency) 1724 1157.0 1048.0 11860 11900
Interest rate : Minimum / Maximum / Averace -81.0 3.35/3.50/3.50 3.35/3,50/3.50 350/3,50/3,50 3.25/3,5013,50
b. Interbank operations (foreian currency) 2100
terest rate : Minimum / Maximum / Average 263.9

c. Secondary market of COBCRP and CDBCRP-NR 4739 100 730 57.1 1050

6 month term (amount / average interest rate) 144.2

12 month term (amount / averaae interes rate) 1585 4711320 7501315

24 month term (amount / average interest rate) 143

7. Operations in the foreign exchange market (millions of US$) 137.9 May 11, 2015 May 12, 2015 May 13, 2015 May 14, 2015
Flow of foreian exchanae position adiusted by forwards = a+b-ci+e+1 198.9 505 138, 25 52
Flow of foreian exchanae position = a + bii - Cii + & + f 610 -109.5 96.9 844 -82.8
. Spot purchases with non-bankina costumers 2537 -169.3 -88.3 -134.4

ey B 11100 200.7 3225 309.6 356.2
i) sal 230 254.4 4918 397.8 4906
b Forward outchases wih nor-barkia costumers -178.8 17.7 9.9 0.2
ted 59.6 199.8 2215 1520 1910
) Regemoton 97 3786 2038 72.1 1208
. Forvard sells with o barkin costumers 28.1 -179.6 -44.5 -121.2 -121.8
i Pacte 435.0 399.6 1885 554.2
ii ) Redemption 614.6 4440 309.7 675.9
d. Interbank operations 31458
i Spot 12518 1086,2 893,0 899,7
Forward 100 26,0
. Spot sales due to NDF redemption and swaps 341.0 331.2 1105 6016
i, Purchases 6134 4337 157.3 675.3
ii ) Sales 2723 102.4 6.7 738
. Net operations with other financial institutions 87.3 545 16.7 1123
. Monetary requlation credit
Interest rate
terbank exchange rate (Source: Datatec) 31537 3,1530 3.1525 3.1488
) Preliminar iformation




