CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

February 23, 2015 February 24, 2015

February 25, 2015

February 26, 2015

February 27, 2015

1. Commercial bank current account before Central Bank operations. 16007 22496 2538,9 1000 14144
2. Monetary and exchanae Central Bank operations before close of the day
. Central Bank monetary operations. 1000
i._ Auction sale of CD BCRP. 1000 1000 2050
Proposals received 245.4 1181 350d
Maturity 171d 533d 313
Interest rate : Minimum 316 33 335
Maximum 321 33 3.28
Average 3.19 33 181853
Stock 179853 179853 180853 8200 181853
Next maturity CD BCRP (March 12. 2015) 8200 20.0 8200
CD BCRP matured from March 2 to 6, 2015
1 Gutcome of the buying auction sale secunities (Repo) 5000  440.0 3540
Pmoosals received 10100 4400 3540
Maturi 7d 3d
\nleresl rate : Minimum 3.66 3.25 33
Maxim .79 358 34
Average 3.66 351 11000 33
Stock. 1540.0 1100.0 1100.0 500.0 1454.0
Nexl maturity REPO (March 2 . 2015). 5000 854,0
‘matured from March 2106.2015 1154.0
v Auichon <alé of COR B 2000
Proposals received 2000
Maturity s8d
Interest rate : Minimum 013
Maximum 015
Average 014 2915.0
Stock 32150 29150 29150 60.0 2915,0
Next maturity CDR BCRP (March 4. 2015) 60.0 60.0
CDR BCRP matured from March 2 to 6. 2015 4800
. Auction sale of Swap operation in foreian currency
Pmoosals received
Maturi
\nleresl rate : Minimum
Maxim
Average 8600.0
Stock. 8600.0 8600.0 8600.0 3000 8600.0
Next maturity Swap (September 21, 2015) 3000 3000
Swan matured from March 2 to 6. 20.
vi. Auction sale of in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average 1400.0
Stock 14000 3000 1400.0
Next maturity Swap (January 17, 2017) 3000 3000
Swap matured from March 2 to 6, 2015
Vil. Auction sale of Swap operation in foreian currency (Sustitution) 3000
Pmoosals received 363.0
Maturi 4afios
\nleresl rate : Minimum 37
Maxim 39
Average 4000 37
Stock. 400.0 400.0 400.0 2000 700.0
Next maturity Swap (January 26, 2018) 2000 2000
Swan matured from March 2 (0 6. 2015
viil. Auction FX Swap Sell BCRI 3000 3000 3000
Proposals received 1090.0 895.0 1030.0 1110.0 755.0
Maturity s8d 88d 61d 6: 66d
Interest rate : Minimum 076  -081 -10 116 051
Maximum 051 081 0.7 -1.07 0.20
Average 062  -081 0.8 213984 112 0.3
Stock 213984 210984 213984 1199.9 20798,
Next maturity Swap (March 2, 2015) 1199,9 11999 1200,0
FX Swap Sell matured from March 2 to 6. 2015 11999 3100,0
b. Central Bank foreign currency operations at over-the-counter -155 -526.0 -201.0
i Purchase (mmmns of US$)
xchange vale (sl Uss)
ii Semna “illons of 5.0 1700 65.0
age exchange val (sl. USS) 3,0922 .1 3,0930
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina _(millions of US$)
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 18358
3_Commercial bank current account before close of the dav 22407 22342 19129 15674
4. Central Bank monetary operations,
S cosrsiee o besicr cirercy 0.0
Fee (daily efecti 0,0114% 0,0114% 0.0114% 0,0
RO e o i diet emboran buvin securies (Reoo) 0.0
Intere 4,05% 4,05% 4,05% 0,0
©. Monetary reuu\annn credit 0.0
Interest rate 4,05% 4.05% 4,05% 24760.00% 0,0
d. Overniaht deposits in domestic currency 2268 1452 2442 3823
ate 2.05% 2.05% 2.05% 158819.43% X
5 Commercial bank current account in the BCR al close of the dav 2013.9 2089,0 1668.7 89188 11851
imulative average reserve balances in domestic currency (millions of S7) (*) 90098 90417 89354 5 88815
b Cumulative averaqe reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 9.4 ) 9.3 2662.4 9.3
c Cumulanve average current account in domestic currency (millions of S/.) 27628 27322 26896 . 26091
imulative average current account in domestic currency (% of liabilities subiect to reserve () 28 27
g Inlevhank market and Secondary market of CDBCRP 962.0
a. Interbank operations (domestic currency) 14490 14350 3.25/3.3013.26 682.0
st rate : Minimum / Maximum / Average kX 55/3 70/3 67 3,25/35013,28 3,25/33013.27 3,25/35013.31
b. Interbank operations (foreian currency) 296 g
rest rate : Minimum / Maximum / Average o, 20/0 20/0 20 0,20/0,20/0,20 0,15/0,15/0,15 0.15/0.15/0.15
©. Secondary market of CDBCRP and CDBCRP-NR 100
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 1000 / 3.10

24 month term (amount / average interest rate)

7 Gperations in the Toreian exchange market (millions of USS]

Flow of foreian exchanqe position adjusted by forwards = a+bi-ci+ e+
Flow of foreian exchanae position =a+ b, - cii + e+
2. Spot purchases with non-banking costumers.

i.  Purchases

ii ) Sales
b. Forward purchases with non-bankina costumers

i Pacted

ii ) Redemption
. Forward seHs with non-banking costumers.

i Pacted

i) Redemption
d. Interbank operations

i

ii Forward
. Spot sales due to NDF redemption and swaps.
i urchases
i ) Sales
. Net operations with other financial insiitutions
a. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec)

Februarv 25, 2015

Februarv 26, 2015

Februarv 20, 2015 February 23, 2015
204 36

-14.1 -67.9
-178.6 -240.9
3430 3186
5216 5595
113 -108.4
1768 1597
1881 268.0
514 -180.4
1987

39.9 3790
6900 666.0

150

7.0 2293
370 3767
30,1 1474
1065 470
3,0872 3,0013

February 24, 2015
-155.2

3,0934

) Preliminar information




