CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Nuevos Soles)

) prel

April 06, 2015 April 07, 2015 April 08, 2015 April 09, 2015 April 10, 2015

1. Commercial bank current account before Central Bank operations 719.9 3527 808 188,4 23476

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

i Auction sale of CD BCRP 500 500 50.0
Pronosals received 170.3 170.2 234.9
192d 547d s547d
Interest rate : Minimum 324 35 33
Maximum 325 35 34
Averace 325 35 34
tock 184433 184433 184933 185433 163332
Next maturity CD BCRP (April 16, 2015) 210.1 100, 11000
CD BCRP matured from April 13 10 17. 2015 101 11000
ii Outcome of the buvina auction sale securities (Repo) 15000 15500 2500 20000 10000 14000 800.0
Proposals received 24700 15500 2500 21780 20100 16000 800.0
1d 1d 1d 1d 1d 1d 1d
Interest rate : Minimum 351 325 325 325 333 331 33
Maximum 351 365 345 340 340 31 33
Average 351 331 335 333 336 331 33
Stock 54500 41500 43000 27000 19000
Next maturitv REPO (May 18. 2015). 24000 800.0 800.0
REPO matured from April 1310 17. 2015 24000 800.0
iv. Auction sale of CDR BCRP
Proposals received
Interest rate : Minimum
Maximum
Averace
tock 14850 14850 14850 12300 930.0
Next maturitv CDR BCRP (April 13, 2015) 255.0 300.0 300.0
CDR BCRP matured from Aoril 13 to 17. 2015 555.0 300.0 430.0
v. Auction sale of Swap operation in foreian currency
Proposals received
Interest rate : Minimum
Maximum
Average
Stock 86000 86000 86000 8600.0 8600.0
Next maturitv Swap (Sentember 21. 2015) 300.0 300. 300.0
‘Swap matured from April 13 10 17, 2015
vi. Auction sale of in foreian currency
Proposals received
Interest rate : Minimum
Maximum
Averace
tock 27000 27000 27000 27000 27000
Next maturity Swap (January 17, 2017) 300.0 300.0 300.0
‘Swan matured from April 13 to 17. 2015
vii. Auction sale of Swa operation in foreian currency (Sustitution) 500.0
Proposals received 530.0
1456d
Interest rate : Minimum 35
Maximum 35
Average 35
Stock 15000 15000 15000 15000 20000
Next maturity Swap (Januarv 26. 2018) 200.0 000 200.0 200.0
Swap matured from April 13 10 17. 2015
viil. Auction FX Swap Sell BCRP 300, .0 3000 3000 3000 3000 600, .0 600.0 600.0 600.0 600.0 600
Proposals received 10230 860.0 15500 11900 970.0 730.0 18600 12400 14300 11800 760.0 14200 13500
64d 62d 66d 3 d 64d 6ad 67d 68d 68d 69d
Interest rate : Minimum 101 125 150 -150  -0.76 133 -156 136 135 -155 -155
Maximum -0.87 4117 133 136 -067 0.72 127 1.06 -0.51 -1.26 0.76
Averace -0.97 123 145 140 072 087 144 125 099 139 114
Stack 214801 22080.1 22680.1 23580,1 238801
Next maturity Swap (April 13, 2015) 00.0 900.0
FX Swap Sell matured from April 13 0 17, 2015 1800.0 900,0 36000
b. Central Bank foreian currency operations at over-the-counter 343
i. Purchase (millions of US$)
rage exchane rate (S/. USS)
ii. Sellina_(millions of US$) 11,0
werage exchande rate (S/. USS) 31205
. Operations with Tesoro Publico (millons of USS$)
i Purchase (millions of US$)
ii. Sellina _ (millions of US$)
. 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 3719.9 2602.7 25808 76884 23133

4. Central Bank monetarv operations
2. Swap operations of foreian currency.

Fee (dalv efective rate) 0.0114% 0.0113% 0.0113% 0.0113% 0.0113%
b. Outcome of the direct temporary buvina securities (Repo)

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

Interest rate 4.05% 4.05% 4.05% 4.05% 4.05%
d. Overniaht deposits in domestic currency 151.0 189.8 149.4 6036 6128

Interest rate 2.05% 2.05% 2.05% 2.05% 2.05%

5. Commercial bank current account in the BCR at close of the day 3568.9 2412,9 24314 20848 1700,5
a Cumulalive averaqe reserve balances in domeslic currency (millions of S/ (1 7949 95704 5419 93289 9147.7
b Cumulative averaqe reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 83 9.9 99 9.7 95
¢ Cumulative averaae current account in domestic currency (millions of S/.) 39706 39036 37196 35122 33311
d_Cumulative average current account in domestic currency (% of liabilties subiect to reserve requi ) 24 39 38 36 34

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 278.0 942.0 359.0 359,0 359,0

Interest rate : Minimum / Maximum / Averace 3.35/3.35/3.35 3.25/3.40/3.38 3.60/3.80/3.70 3.60/3.80/3.70 3.60/3.80/3.70
b. Interbank operations (foreian currency) (
Interest rate : Minimum / Maximum / Averace 0.15/0.15/0.15 0.15/0.15/0.15
c. Secondary market of CDBCRP and CDBCRP-NR 05 460 1318
6 month term (amount / averace interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) April 01, 2015 April 06, 2015 April 07, 2015 April 08, 2015 April 09, 2015
Flow of foreian exchanae position adiusted by forwards = a+bi-Ci+ e +1 1120 997 705 755 6.1
Flow of foreian exchange position = a + bii- i + e + -81.9 01 -97.5 8.4
. Soot purchases with non-bankina costumers, 2157 2308 1953 -159.3

i, Purchases 673.9 5433 507.7 618.4

ii ) Sales 889.6 774.2 702.9 777.7
b. Forward purchases with non-barking costumers -96.5 19.8 284 2166

i 2117 3248 302.9 2042

ii ) Redemption 308.2 3050 2745 5108
C.. Forward sells with non-bankina costumers 675 135.9 706 52.1

i Pacted 2638 3106 488.9 663.6

ii ) Redemption 3312 1748 4183 6115
d. Interbank operations

i 388.2 300.0 4938 7742

i rward 250 100 500 100
. Soot sales due to NDF redemption and swaps. 219.8 100.8 2416 362.8

Purchases 3293 161,0 4109 608.9

i) Sales 109.6 602 169.3 2462
. Net operations with other financial institutions -63.9 186.4 189.1 2020
. Monetary reaulation credit

Interest r
Note: Interbank exchange rate (Source: Datatec) 3.0944 3.0018 3,0991 31040 31147
formation




