CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Nuevos Soles)

March 09, 2015 March 10, 2015 March 11, 2015 March 12, 2015 March 13, 2015

1. Commercial bank current account before Central Bank operations 970,3 1286,0 19141 22482 16010

2. Monetarv and exchanae Central Bank oberations before close of the dav
a. Central Bank monetary operations

1. Auction sale of CD BCRP 100.0 96.0 100.0
Proposals received 230.0 96.0 335.2
turitv 185d 547d 364d
Interest rate : Minimum 320 340 325
Maximum 3.30 3.50 3.25
Averace 327 346 325
tock 18555.3 lﬂ 555.3 18 651.3 179313 179313
Next maturity CD BCRP (April 9, 2015) 820.0 820.0 2101 22101
BCRP matured from March 16 to 20. 2015 8200 8200
ii Gutcome of the buying auction sale securities (Repo) 1,000.0 19000 1060.0 7000 13000
Probosals received 1760.0 21340 1060.0 1600.0 1660.0
turi 7d 1d 1d 1d 1d
Interest rate : Minimum 371 3.42 3.25 337 3.28
Maximum 37 381 337 370 351
Averace 37 3.4¢ 334 3.51 347
Stock 40000 41600 3800,0 44000
Next maturitv REPO (March 16 . 2015). 1060.0 7000 23000
REPO matured from March 16 to 20, 2015 1060.0 700.0 3300.0
Iv. Auction sale of CDR BCRI
Proposals received
turitv
Interest rate : Minimum
Maximum
Average
tock 22350 22350 22350 22350 22350
Next maturity CDR BCRP (March 18, 2015) 3000 3000 3000 3000
BCRP matured from March 16 to 20. 2015
V. Auction sale of Swap operation in foreian currency
Probosals received
turi
Interest rate : Minimum
Maximum
Averace
Stock 8600.0 8600,0 8600,0 8600,0 8600,0
Next maturitv Swap (Seotember 21. 2015) 3000 3000 3000 3000
‘Swap matured from March 16 to 20, 2015
i. Auction sale of in foreian currency
Proposals received
turitv
Interest rate : Minimum
Maximum
Average
tock 17000 1700.0 1700.0 1700.0 1700.0
Next maurits Swap January 7. 2017) 3000 3000 3000 3000
matured from March 16 to 20, 2015
i Aucton sale of Swap operation in foreian currency (Sustitution) 4000
Probosals received 4380
turi 1456 d
Interest rate : Minimum 3.6
Maximum 39
Averace 36
Stock 7000 7000 7000 7000 11000
Next maturitv Swa (January 26. 2018) 2000 2000 2000 00.0
Swan matured from March 16 t0 20, 2015
Vi, Auction FX Swap Sell BCRP. 300, 3000 600.0 00.0 600.0 3000 3000 6000 300.0
Proposals received 1150.0 1050.0 11000 18050 10050 9100 9700 11300 3200
turity 36d d 64d d 65d 67d 67d
Interest rate : Minimum 1.98 2,02 2,04 217 -1.85 -1.88 156 102 001
Maximum -1.98 2,02 1.20 -1,55 -0.51 -0.51 0.40
Averace 198 2,02 171 186 -110 009
Stock 216985 222985 222985 226017
Next maturity Swap (March 16. 2015) 1200, 508.4 6000 6000
FX Swap Sell matured from March 16 to 20, 2015 23984 11984 6000 21000
b. Central Bank foreign currency operations at over-the-counter -641.2 -437.0 -629.3
i._ Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Sellina _ (millions of US$) 207.0 1410 2030
werage exchanae rate (S/. US$) 30974 30992 30998
. Operations with Tesoro Publico (millons of US$)
i Purchase (millions of USS)
ii. Selling _ (millions of US$)
d. Operations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP.
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.

3 Commercial bank current account The day 31291 79490 78781 72189 29010

4 Central Bank monetary operations
a. Swap operations of foreian currency.

Fee (daily efective rate) 00113% 00 00 00 00
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4.05% 00 00 00 00
. Monetary requlation credit

Interest rate 4.05% 00 00 00 00
d. Overnight deposits in domestic currency 164.4 1619 149.8 1532 1525

Interest rate 2.05% 0.0 00 00 00

5. Commercial bank current account in the BCR at close of the day. 964.7 27871 27283 20657 27485
a Cumulative averaae reserve balances in domestic currency (millions of 57 1 z %12 89324 89063 87981 8585.2
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 9.7
 Cumulative averaae current account in domestic currency (millions of S/.) 3 333 0 3 275 5 3 252 5 3 154 2 29413
d Cumulative average current account in domestic currency (% of liabilities subiect to reserve o) 33

G nterbank market and Secondary market of CDBCRP
a. Inerbank operations (domesiic currency) 198.0 850 3810 5680 464.0

Interest rate : Minimum / Maximum / Averace 3.25/350/3.30 3.3013.30/3.30 3.35/3.35/3.35 3.35/3.40/3.36 3.35/3.35/3.35
b. Interbank operations (foreian currency) A ), 30.0 102, 1100
Interest rate : Minimum / Maximum / Averace 0.15/0.15/0.15 0.15/0.15/0.15 0:15001500.15 0.150.20/0.18 0.150.20/0.19
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / averaae interest rate) 10, 0 l 3 27
12 month term (amount / averaqe interes rate)
24 month term (amount average interest rate)

7. Operations in the foreign exchange market (millions of USS) March 06, 2015 March 09, 2015 March 10, 2015 March 11, 2015 March 12, 2015
Flow offorlanexchance bosifonadusted by Grwsds = a +B1-ca+ 831 X3 10 767 366 340
Flow of foreian exchange position = a + -1036 1572 609 537 64.7
. Spot purchases vith non-bankina costumers 2643 -3102 -309.6 1916 2902

Purchases 588.8 5264 5183 668.2 5023
) Sales 853.0 8366 8278 8507 8824
b. Forward purchases with non-banking costumers 17 1272 1952 69.6 126,0
i Pacte 1856 2875 3453 3094 3146
ii ) Redemption 1838 1604 1501 2399 1885
C. Forward sells with non-bankina costumers 387.6 62. 2466 357 400
i Pacted 625.0 2445 589.4 3641 2518
ii ) Redemption 2374 1823 3428 3285 2178
d. Interbank operations
i Soot 596.0 278.2 4873 4280 2885
i rward 120.0 3.0 40,0 95,0
. Soot sales due to NDF redemotion and swaps 9.3 1359 3183 2264 1806
. Purchases 236.0 1819 340.1 326.6 216.2
ii ) Sales 1407 46.0 218 1001 356
f. Net operations with other financial institutions 599.0 311 3121 -16.7 186.7
a. Monetary. reuu\anun credit
Note: merbank e»«chame rate (Source: Datatec) 3,1004 3,0981 3,0995 3,0983 3,0995
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