CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
May 18, 2015 May 19, 2015 May 20, 2015 May 21, 2015 May 22, 2015
1. Commercial bank current account before Central Bank operations. 3624,3 29818 23952 2682,1 2476,1

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

i. Auction sale of CD BCRP 50.0 50.0 50.0
Proposals received 1835 1414 2262
rity 178d 540 357d
Interest rate : Minimum 3.14 334 3.16
Maximum 3.16 3.45 3.16
Average 3.16 3.39 3.16

Stock. 137295 137295 137795 138295 138295

Next maturity CD BCRP (Jun 11. 2015) 900.0 900.0 900.0

CD BCRP matured from May 25 to 29, 2015
Outcome of the buying auction sale securities (Repo)
Proposals received

Maturity
Interest rate : Minimum
Maximum

Average
Stock. 17600 1760.0 17600 1760.0 1760.0
Next maturity REPO (Jun 4, 2015). 460.0 4600 4600
REPO matured from Mav 25 to 29. 2015
iii._Auction sale of time deposits in domestic currency 5000 499.9 500.0 1000,0
Proposals received 17111 1667.8 14296 1506.0
Maturity 1d 1d 1d 3d
Interest rate : Minimum 235 2.30 225 216
taximum 240 2.32 229 3,05
Average 23 2
tock 500,00 4999 500,00 1000,00
Next maturity of time deposits (Mav 22. 2015) 500.0 500.0
Time Deposit matured from May 25 (0 29, 2015 5000 5000 1000,0
Iv._Auction sale of time deposits TP In domestic currency
Pmoosals received
Maturi
\nleresl rate Mmlmum
Averaae
Stock. 300.00 300.0 3000 3000
Next maturity of time deposits TP ( May 13, 2016) 300,00 3000 3000
Time Denosit TP matured from Mav 25 to 29. 2015
V. Auction sale of time deposits BN in domestic currency 300.0
Proposals received 9200
Maturity 366 d
Interest rate : Minimum a7
taximum 49
Average 47
Stock 3000 3000 3000
Next maturity of time deposits BN ( Mav 13. 2016) 3000
Time Deposit BN matured from May 25 to 29, 2015
wi. Auction sale of CDR BCRP 100.0
Pmoosals received 180.0
Maturi 63d
\nleresl rate : Minimum 0.04
Maxim 0.04
Average 0.04
Stock 400.0 400.0 400.0 4000 4000
Next maturity CDR BCRP (July 07. 2015) 3000 3000 3000
BCRP matured from Mav 25 to 29. 2015
vii. Auction sale of Swap operation in foreign currency 500.0
Proposals received 1055.0
Maturity 182d
Interest rate : Minimum 4.06
Maximum 440
Average 4.16
Stock 10 000.0 10000.0 10000.0 10000.0 10500.0
Next maturity Swap (September 21. 2015) 3000 3000 3000
Swap matured from May 25 to 29, 2015
vill. Auction sale of In foreian currency
Pmoosals received
Maturi
\nleresl rate : Minimum
Maxim
Average
Stock 4500.0 4500.0 4500.0 4500.0 4500.0
Next maturity Swap (January 17. 2017) 3000 3000 3000
‘Swap matured from May 25 to 29, 2015
1x. Auction sale of 1n foreign currency 280.0
Proposals received 280.0
Maturity 1094 d
Interest rate : Minimum 325
Maximum 3.27
Average 3.27
Stock 2950.0 2950.0 32300 3230.0 3230.0
Next maturity Swap (January 26, 2018) 2000 2000 2000
Swap matured from Mav 25 to 29, 2015
x. Auction FX Swap Sell BCRP. 210 35 280 100 2450 3000
Proposals received 270 205 460 250 460.0 4800
Maturity 91d 91d 92d 92d 92d 94d
Interest rate Mmumum -0.01 0.01 -0.01 0.13
-0.01 -0.01 0.20 o 17 0.2 12
Averaue -0.01 0.01 0.05 .16 0.03 0.15
Stock. 246731 243181 24,098, 1 241631 241631
Next maturity Swap (May 26, 2015) 600.0 600.0 3000 3000
FX Swap Sell matured from May 25 to 29, 2015 1680.0 1080,0 3000 1500,0
b. Central Bank foreign currency operations at over-the-counter -230.1 -4733 158
i. Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Sellina_(millions of US$) 730 1500 50
e exchange rate (S/. 3.1520 3.1550 3.1526

raqe uss)
. Operations wih Tesoro Pubiico (millions of USS)
i. Purchase (millions of US$)
ii. Sellina  (millions of US$)
d. www
. Repurchase of CD BCRP and CD BCRP-NR
H Purchase of BTP
3. Commercial bank current account of the day. 32442 20085 21296 21321 19761
4~ Central Bank monetarv operations
a. Swap operations of foreian currency.

Fee (daily efective rate) 0.0112% 0.0111% 0.0111% 0.0112% 0.0101%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
©. Monetary requlation credit

Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
d. Overnight deposits in domestic currency 14631 10118 12561 14245 955 7

Interest rate 2,00% 2.00% 2.00% 2.00%

5 Commercial bank current account in the BCR at close of the day 17811 996,71 8735 7076 1 019 4
a Cumulative averaae reserve balances in domestic currency (millions of S/ (1) 7 697 2 7650.2 76131 76710 74634
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 8,0 8.0 7.7 q
c Cumulative average current account in domestic currency (millions of S1.) 2 524.8 24444 2552.9 2 465 0 22812
d_Cumulative average current account in dnmesuc currency (% of liabilities subiect to reserve reaui @) 26 26 25 24

6. Interbank market and Secondarv market of CDBCRI
a. Interbank operations (domestic currency) 5960 6580 7470 1005.0 11400
Interest rate : Minimum / Maximum / Averade 3.25/3.35/3.28 3.20/3.25/3.25 3.15/3.25/3.23 3.25/3.25/3.25 3.25/3.3013.25

b. Interbank operations (foreian currency)
\nleres( rate : Minimum / Maximum / Averade

c. Secondary market of CDBCRP and CDBCRP-NR 360 908
6 MoNth erm (amount / average imerest rate)
12 month term (amount / average interes rate) 29.0/3.15 50,0/3.15
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) May 15, 2015 May 18, 2015 May 19, 2015 May 20, 2015 May 21, 2015
Flow of foreian exchanae Dosition adiusted by forwards = a +bi-ci+ e+ 99.2 523 7.1 93 BL5
Flow of foreian exchange position = a+b.i- cii + e+ 1 -46.7 308 2456 -80.3
. Spot purchases with non-bankina costumers. 914 -136.6 -87.2 -257.7

i 4173 2522 2046 2498
i ) Sales 508.6 3888 2918 507.6
b. Forward purchases with non-banking costumers 412 -150 -128,0 -142.9
i Pacted 1254 65.2 855 11838
ii ) Redemption 84.2 80.2 2135 2617
C. Forward sells with non-bankina costumers -4.6 -326.7 454 -285.1
i Pacted 2033 172 2882 3343
ii ) Redemption 2079 4439 3336 6193
d. Interbank operations.
i Soot 869.2 6427 553.0 10450
ii rward 200
. Soot sales due to NDF redemption and swaps. 174.2 4265 3140 5353
i.  Purchases 1913 4390 3333 6175
i ) Sales 125 2.1
. Net operations with other financial institutions -104,1 -185.6 229 89 195
a. Monetarv reaulation credit
Interest rate

Interbank exchange rate (Source: Datatec) 3,1460 3.1518 3,1542 3.1579 3.1479
ol formation




