CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

March 02, 2015 March 03, 2015 March 04, 2015 March 05, 2015 March 06, 2015

1. Commercial bank current account before Central Bank operations. 12684 14331 17538 2357,0 17526

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

i._ Auction sale of CD BCRP. 1000 700 1000
Proposals received 1362 70.0 3431
Maturity 192d 554d 371d
Interest rate : Minimum 3.20 335 3.30
Maximum 329 350 339
Average 324 341 33
182853 182853 183853 184553 184553
Next maturity CD BCRP (March 12. 2015) 20.0 20.0 8200
CD BCRP matured from March 9 to 13, 2015 8200
Il Outcome of the buying auction sale securities (Repo) 1000.0 3000.0 2000.0 9895 10000 3000  900.0 2200.0
Proposals received 12200 3395,0 2960.0 12050 21000 9000 10000 32510
7d d 1d d 1d old 1d 3d
Interest rate : Minimum 3.38 325 3.38 325 328 363 325 351
i 350 3.82 3.60 3.36 330 363 336 357
Average 361 350 333 329 363 333 352
Stock. 4600.0 4589.5 4000.0 4300.0
Nexl maturity REPO (March 9 . 2015). 1900,0 3200,0
‘matured from March 91013, 2015 1900.0 3200.0
v Auichon <alé of COR B
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
29150 29150 29150 3035.0 27350
Next maturity CDR BCRP (March 9. 2015) 1200 3000 500.0
CDR BCRP matured from March 9 to 13, 201! 4200 3000 5000
. Auction sale of Swap operation in foreian currency
Proposals received
Interest rate : Minimum
Average
Stock. 8600.0 8600.0 8600.0 8600.0 8600.0
Next maturity Swap (September 21, 2015) 3000 3000 3000
Swan matured from March 9 to 13. 2015
vi. Auction sale of in foreign currency 3000
Proposals received 6720
Maturity 728d
Interest rate : Minimum 3.86
Maximum 3.87
Average 3.87
Stock 14000 14000 14000 1400.0 1700.0
Next maturity Swap (January 17. 2017) 3000 3000 3000
Swap matured from March 9 to 13, 2015
Vil. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Interest rate : Minimum
Average
Stock. 700.0 700.0 700.0 700.0 700.0
Next maturity Swap (January 26, 2018) 2000 2000 2000
Swan matured from March 90 13. 2015
viil. Auction FX Swap Sell BC 600.0 3000 00,0 3 4000 600.0 000 6000
Proposals received 19500  1290.1 1350.0 11310 1700.0 14400 163 6420
Maturity 64d 30d 63d 63d 32 4 d 35 38d
Interest rate : Minimum -116 131 1.2 -163  -177 -182 19  -0.81
Maximum 0. 31 -0.96 11 -163  -167 -162  -181 001
Average -1.09 -1.2 -163  -172 - 0.43
tock 20 4985 201985 201985 201985
Next maturity Swap (March 9, 2015) 1000,0 3000 00,0
FX Swap Sell matured from March 9 to 13, 2015 1300.0 3000 32984
b. Central Bank foreign currency operations at overthe-counter -937.7 -1037.6 -700.7
i Purchase (mmmns of US$)
xchange vale (sl Uss)
ii Semna “illons of 303.0 3350 226.0
age exchange val (sl. USS) 3,0948 3,0973 3,1003
c. Operations with Tesoro Publico (millions of US$)
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
3_Commercial bank current account before close of the dav 42307 44226 39838 31104 3552.0
4. Central Bank monetary operations,
S cosrsiee o besicr cirercy
Fee (daily efective r: 0,0114% 0,0114% 0.0 0.0 0,0
b Outcome ofthe diret tomoorany bving securiies (Repo)
Interest rate 4,05% 4,05% 0.0 0.0 0,0
©. Monetary reaulation credit
Interest rate 4,05% 0,0 0,0 0.0
. Ovemicht decosis n domestc currency 20 1578 156.0 1615
,05¢ X X X
STGommercal e coree BECOURT T T BCR Al oS T e 0ay 4230.7 3826.0 29634 33905
umulative average reserve balances in domestic currency (millions of S/.) (1) 89923 8628.8 8624,0 9050.8
& Cumulative average reserve balances in domestic currency (% of laliies sublect o reserve reauirements) (* 9.9 8.9 8.9 9.4
© Cumulative average current account in domestic currency (millions of S/.) 27079 2987.4 29826 34077
Cumulative average current account in domestic currency (% of liabilities subiect to reserve () 30 31 3.1 35
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 124.0 4280 285.0
terest rate : Minimum / Maximum / Average 3,30/3,35/3,35 3, 25/3 35/3 32 3,20/3,3013,26 3,25/3,55/3.40
b. Interbank operations (foreian currency) 60.5 . 1250
Interest rate : Minimum / Maximum / Average 0,15/0,20/0,18 0,15/0,200,20 o, 20/0 20/0 20 0.15/0,20/0.19 0.15/0.15/0.15
©. Secondary market of CDBCRP and CDBCRP-NR 17.0 40
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 17.0 /334
24 month term (amount / average intere:

7 Gperations in the Toreian exchange market (millions of USS] Februarv 26, 2015 March 02, 2015 March 03 2015 March 04. 2015 March 05, 2015
Flow of foreian exchanqe position adjusted by forwards = a+bi-ci+ e+ 2106 215 46 3386
Flow of foreian exchanae position =a+ b, - cii + e+ -150.3 238 7369 2 220 3889
2. Spot purchases with non-banking costumers. -507.3 -304.0 -65.2 -186.5

i.  Purchases 3396 363.4 2519 5491
ii ) Sales 8469 6674 5170 7356
b. Forward purchases with non-bankina costumers -46.6 34.7 -126.4 -106.2
|. Pacled 2179 2720 2007 2934
i ) Redemption 2644 2373 3271 3996
. Forvard seHs with non-banking costumers. -615.1 -75, -104.6 777
i Pacted 2301 2813 1362 3479
i) Redemption 8452 3568 2408 4255
d. Interbank operations.
i Spot 3634 3683 3506 5308
ii Forward 3.0 407 200 80.0
. Spot sales due to NDF redemption and swaps. 7759 1467 136 2050
i ases 8244 2939 2338 4101
i ) Sales 485 1472 2203 205.1
. Net operations with other financial insiitutions -45.7 1882 174 3845
a. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,0936 3,0960 3,0012 3,0936 3,0981
) Preliminar information




