CENTRAL RESERVE BANK OF PERU

UMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

March 16, 2015 March 17, 2015 March 18, 2015 March 19, 2015 March 20, 2015

1. Commercial bank current account before Central Bank operalions. 1994 37.8 8433 6363 5031

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

1. Auction sale of CD BCRP 1000 62.0 0.0
Proposals received 2056 62,0 2428
ity 178d 540d 357d
Interest rate : Minimum 319 3.36 325
Maximum 321 3.60 3.30
Average 321 344 .29
Stock. 18.031.3 18.031.3 18.093.3 181433 181433
Next maturity CD BCRP {Anm 9 2015) 22101 22101
BCRP matured March
i Outcome of the buying aucuon sale securities (Repo) 1000.0 1650.0 5000 2507.0 5000 5001 11000 10000 7000 10000  800.0
Proposals received 2330.0 2330.0 1082.0 2507.0 10500 9130 12710 23133 700.0 15600  863.3
turi 7d 1d 7 1d 1d 1d  1d 1d d 3d 7d
Interest rate : Minimum 371 3.65 381 325 341 331 325 333 331 328 331
Maximum 371 391 3.87 3.92 342 343 348 333 331 338 371
Average 371 3. 3.86 339 341 332 333 333 331 332 339
Stock 4.750.0 5.107.0 4.700.1 4.300.0 4.400,0
Next maturity REPO (March 20 . 2015). 2.100.1 2.000.0
REPO matured March 2( 2.100.1 3.300.0
Iv. Auction sale of CI
Proposals received
Interest rate : Minimum
Maximum
Average
Stock 2.235.0 2.235.0 1.935.0 1.935.0 1.935.0
Nexl maturity CDR BCRP (ADHI 1 2015\ 1500 1500
BCRP matured March 20. 201!
v fucon aate o Swap operation in Iorel,un currency
Proposals received
Interest rate : Minimum
Maximum
Average
Stock 8.600.0 8.600.0 8.600.0 8.600.0 8.600.0
Next maturity Swap (September 21. 2015) 3000 3000
Swap matured March 20, 2015
i. Auction sale of In foreian currency 500.0
Proposals received 1505,0
ity 1092
Interest rate : Minimum 4,03
Maximum 418
Average 4,04
Stock. 1.700.0 1.700.0 1.700.0 1.700.0 2.200.0
Nen maturity Swap rJanuarv 17.2017) 3000 3000
‘matured March 20. 201
i Aucton sale of Swap operation in foreian currency (Sustitution)
Proposals received
Interest rate : Minimum
Maximum
Average
Stock 1.100.0 1.100.0 1.100.0 1.100.0 1.100.0
Next maturity Swap (Januarv 26. 2018) 00.0 2000
Swap matured March 20, 2015
vill. Auction FX Swap Sell BCRP 3000 300.0 180.0 3000 1800
Proposals received 880.0 1080.0 440.0 1080.0 440,0
Maturity 65d 64d d
Interest rate : Minimum -1 -0.61 0.01 -0.61 0.01
dmum 0.01 0,61 0.15 -0.61 015
Average -0.06 -0.61 .61 0.06
Stock. 22.300.1 22,0000 21.880.0 21.580.0 21.580.0
Nexl maturity Swap (March 20, 2015) 00.0 3000
X Swap Sell matured March 20, 2015 6000 9000
b, wmyﬂw
. Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Sellina_(millions of US$)
\verage exchanae rate (S/. US$)
. Operations with Tesoro Publico (millions of US$)
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 the day 27494 3.044.8 2.8814 2.286.3 2.803.1
4. Central Bank monetary operations,
2. Swap operations of foreian currency.
Fee (daily efective rate) 0.0114% 0.0114% 0.0 0.0 0.0
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4.05% 4.05% 0.0 0.0 0.0
©. Monetary requlation credit
Interest rate 4.05% 4.05% 0.0 0.0 0.0
d. Overnight deposits in domestic currency 1609 1597 4583 1553 8043
Interest rate 2.05% 2.05% 0.0 0.0 0.0

5. Commercial bank current account in the BCR al close of the day 2.588.5 2.885.1 2.4231 2.131.0 1.9988
a Cumulative averaae reserve balances in domestic currency (millions of S/ (1) 8.685. 8724, 86313 8580.2 85338
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 9,0 9.1 X X X
c Cumulative average current account in domestic currency (millions of S1.) 3.082.6 3.009.9 29773 2.926.2 2.879.8
d_Cumulative average current account in domestic currency (% of liabilities subiect to reserve requ @) 32 32 . X 30

Exierbunkimerketend Secondery arkel o COECRE

Inlevhank operations (domesii curency) 3340 3442 7340 958,0 9432

rest rate : Minimum / Maximum / Averace 3.35/3.35/3.35 3.40/3.5013.40 3.25/3.40/3.32 3.25/3.35/3.33 3.25/3.25/3.25
b. Inerbank aperaton (oreian curtnen 5. X X
Interest rate : Minimum / Maximum / Averade 0.15/0.15/0.15 0.15/0.20/0.19 0.15/0.15/0.15

©. Secondary market of CDBCRP and CDBCRP-NR 153.9 818 72/

6 month term (amount / averaqe interest rate) 73.9 1320 34/323

12 month term (amount / average interes rate) 718 /323

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) March 13, 2015 March 16, 2015 March 17, 2015 March 18, 2015 March 19, 2015
ot frstan ochanae poson scksad by fonkercs g e o] 5.2 ~140 1993 703 653
Flow of foreian exchana =a+bii-ciite 1140 855 215 -62.9 45,7
oot ecee Wi banking costmers -101.0 -170.5 -94.7 -91.8 -139.7

3 664.7 6001 5619 5799 4757
i) Sales 765.7 7706 656.6 6717 615.4
oI acee ik horbarkina st 788 -354.0 514 9.1 -40.8
i 2209 1910 923 1701 2363
i) R mption 1421 5450 1436 1610 2772
CHEcen seHs with non-banking costumers. 2172 -2333 259 -169.6 -160.5
ted 3288 3855 2421 1114 1211
- Rede intion 117 6188 2162 2810 2816
. merbank operaons
i Soot 5288 3872 3240 4820 5505
i Forward 1150 100 90.0 5,0
. Soot sales due to NDF redemption and swaps. 556 3297 1457 2491 189.4
i rchases 1084 6137 2161 2681 2785
i ) Sales 52.8 2840 704 19.1 89.1
. Net operations with other financial institutions 2185 -105.2 -100.5 1458 -99.7
a. Monetarv reaulation credit
Interest :
Note: Interbank exchange rate (Source: Datatec) 3.1004 3.0970 3,0959 3.0084 3.0958
() Preliminar information




