CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
May 25, 2015 May 26, 2015 May 27, 2015 May 28, 2015 May 29, 2015
1. Commercial bank current account before Central Bank operations. 3068,6 37203 3888,3 3954,7 32893

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 165.0 198.2 2193
rity 171d 533d 350d
Interest rate : Minimum 3.14 327 313
Maximum 3.16 343 325
Average 3.16 3.40 3.22

Stock. 138795 138795 139295 139795 139795

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

CD BCRP matured from Jun 110 5. 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 Jun 110 5. 2 460.0
iii._Auction sale of time deposits in uomesuc currency 1697.4 1999.9 1727.0 20001 1500,0
Proposals received 17024 2596.7 1727.0 2855.8 29987
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 2.25 2.90 2.90 2.90 215
taximum 3.25 325 325 3.20 2,60
Average .10 3.17
tock 1697.4 1999.90 1727.0 2000.1 1500,0
Next maturity of time deposits (Jun 1. 2015) 1999.9 2000.1 1500.0
Time Deposit matured from Jun 110’5 . 2015 20001 1500,0
Iv._Auction sale of time deposits TP in domestic currency 300.0
Prooosals received 12750
Maturi 184d
\nleresl rate Mmlmum 44
48
Averaae 45
Stock. 3000 3000 600.0 600.0 600.0
Next maturity of time deposits TP ( May 13, 2016) 3000 3000 3000
Time Denosit TP matured from Jun 1 to 5. 2015
V. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
taximum
Average
Stock 3000 3000 3000 3000 3000
Next maturity of time deposits BN ( Mav 13. 2016) 3000 3000 3000
Time Deposit BN matured from Jun 110 5. 2015
wi. Auction sale of CDR BCRP 2000
Prooosals received 2000
Maturi
\nleresl rate : Minimum 02
Maxim 0.2
Average 0.2
Stock 400.0 400.0 600.0 600.0 600.0
Next maturity CDR BCRP (Jul 07. 2015) 3000 3000 3000
BCRP matured from Jun 1 to 5. 2015
vii. Auction sale of Swap operation in foreign currency 500.0
Proposals received 892.0
Maturity 186 d
Interest rate : Minimum 3.80
Maximum 4.15
Average 3.96
Stock 11.000.0 110000 11.000.0 110000 110000
Next maturity Swap (September 21. 2015) 3000 3000 3000
Swap matured from Jun 1 to 5. 2015
vill. Auction sale of In foreian currency
Prooosals 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 Jun 110 5, 2015
1x. Auction sale of In foreign currency 2430
Proposals received 3430
Maturity 728d
Interest rate : Minimum 3,00
Maximum 3.30
Average 315
Stock 32300 3230.0 32300 3230.0 34730
Next maturity Swap (January 26, 2018) 2000 2000 2000
Swap matured from Jun 1 to 5. 2015
x. Auction FX Swap Sell BCRP. 3000 3000 1500 300 300 300 100 300
Proposals received 5200 780.0 150.0 575 794 370 100 500
Maturity 92d 92d 92d 92d 92d 95d 94d 95d
Interest rate Mm:mum 0.17 0.15 0.05 0,05 0,08 013 0.20 0,07
0.20 015 0.20 018 017 017 0.20 017
Averaue 0.19 0.15 0.11 013 0.14 015 0.20
Stock. 244631 244631 243130 249130 247130
Next maturity Swap (Jun 1, 2015) 300.1 600.0 300.0
FX Swap Sell matured from Jun 1 to 5, 2015 1200.1 6000 1200,0
b. Central Bank foreign currency operations at over-the-counter 158 -97.9 95

i. Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Sellina_(millions of US$) 50 31,0 3,0
Average exchange rate (S/. USS) 3.1544 3.1569 3.1570
. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina_(millions of US$)
a. Ogera!mns at the Secundary Market of CD BCRP, CD BCRP-NR and BTP.
. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP
3 Commercial bank current account of the day 18212 17204 21955 1806.7 17798
4. Central Bank monetary operations,
2. Swap operations of foreian currency.

Fee (daily efective rate) 0.0111% 0.0111% 0.0111% 0.0111% 0.0110%
b. Outcome of the direct temporary buying securities (Repo) 4800

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 987.1 1023,0 4119 327 2 10205

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

5 Commercial bank current account in the BCR at close of the day 8341 6974 17836 979 5 12303
a Cumulative averaae reserve balances in domestic currency (millions of S/ (1) 7307.9 72965 72028 71385 71131
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 77 77 7.6 75 75
c Cumulative average current account in domestic currency (millions of S1.) 2206.9 21489 2004.7 1 gsa ) 19427
d_Cumulative average current account in dnmesuc currency (% of liabilities subiect to reserve reaui @) 22 23 21 20

6. Interbank market and Secondarv market of CDBCRI
a. Interbank operations (domestic currency) 3500 2530 6580 1146.0 1288.0
Interest rate : Minimum / Maximum / Averade 3.25/3.3013.25 3.25/3.25/3.25 3.25/3.3013.25 3.25/3.3013.26 3.25/3.55/3.40
b. Interbank operations (foreian currency)
\nleres( rate : Minimum / Maximum / Averade

c. Secondary market of CDBCRP and CDBCRP-NR 200 420
& monthterm (amount / averae interest rate) 420/315
12 month term (amount / average interes rate) 12.0/315
24 monin term (amount/ average interest rate)

7. Operations in the foreign exchange market (millions of USS) May 22, 2015 May 25, 2015 May 26, 2015 May 27, 2015 May 28, 2015
Flow of foreian exchanae Dosition adiusted by forwards = a +bi-ci+ e+ 1106 8.3 123 934 305
Flow of foreian exchange position = a+b.i- cii + e+ 1 239 263 -124.6 954 -67.4
. Spot purchases with non-bankina costumers. -49.7 6.1 -15455 731 -147.2

i 400.8 2701 2492 3417 2658
ii ) Sales 4505 2640 403.7 4148 4130
b. Forward purchases with non-banking costumers 9.4 8.2 17.7 709 288
i Pacted 1338 464 177.0 3792 1683
ii ) Redemption 1243 382 159.3 3083 1395
C. Forward sells with non-bankina costumers 1422 314 97.4 234 1799
i Pacted 2924 56,1 290.7 5014 3365
ii ) Redemption 150.2 247 388.1 4780 156.6
d. Interbank operations.
i Spot 9055 4772 939.0 1161.3 9731
ii rward 7.2 16.0 100
. Soot sales due to NDF redemption and swaps. 99.9 153 269.1 27122 105.0
i.  Purchases 1469 213 3610 4679 1555
i ) Sales 470 6.0 91.9 195.7
. Net operations with other financial institutions 21 86.6 133 164 1798
a. Monetarv reaulation credit
Interest rate

Interbank exchange rate (Source: Datatec) 3,1465 3.1510 3,1538 3.1555 31577
ol formation




