CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Nuevos Soles)

May 04, 2015 May 05, 2015 May 06, 2015 May 7, 2015 May 8, 2015
1. Commercial bank current account before Central Bank operalions. 18818 2063,8 31683 5103,0 48263
2. Monetarv and exchanae Central Bank operalions before close of the dav
. Central Bank monetary operations.
1. Auction sale of CD BCRP 50.0 50.0 50.0
Proposals received 156.8 1520 2562
Maturity 192d 554d 371d
Interest rate : Minimum 3.18 350 3.16
Maximum 3.45 350 16
Average 3.27 350 3.16
Stock. 15504.6 15504.6 15554.6 139295 139295
Next maturity CD BCRP (May 14, 2015) 1675.1 4000 4000
CD BCRP matured from Mav 11 to 15. 2015 1675.1
i Outcome of the buying auction sale securities (Repo) 10000 5000 10000 10000 1600 5000 1000,0
Proposals received 25830 13000 21950 15420 160.0 680.0 1147.0
Maturity 1d 7d 1d 30d 7d 1d
Interest rate : Minimum 407 420 421 423 325 413 373
Maximum 410 435 436 426 440 425 405
Average 407 425 423 423 423 415 376
K 4400.0 4060.0 4060.0 3060.0 3060.0
Next maturity REPO (Mav 11. 2015). 1000, 500.0 500.0
REPO matured from Mav 11 to 15, 2015 1000,0 1000.0
1il._Auction sale of time deposits in domestic currency
Pmoosals received
Maturi
\nleresl rate Mmlmum
Averaae
Stock.
Next maturity of time deposits (April . 2015)
Time Denosit matured from Aoil 28 to 30. 2015
iv. Auction sale of CDR B 3000
Proposals received 440.0
Maturity 61d
Interest rate : Minimum 0.0
Maximum 0.0
Average
Stock 3000 3000 3000 3000 3000
Next maturity CDR BCRP (Julv 07. 2015) 00.0 3000 3000
CDR BCRP matured from May 11 o 15. 2015 3000
. Auction sale of Swap operation in foreian currency 500.0
Pmoosals received 10200
Maturi 8 d
\nleresl rate : Minimum 465
Maxim 5.20
Average .69
Stock 9500.0 9500.0 10 000.0 10000.0 10000.0
Next maturity Swap (September 21, 2015) 3000 3000 3000
Swan matured from Mav 11 to 15. 2015
vi. Auction sale of in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 3900.0 3900.0 3900.0 3900.0 3900.0
Next maturity Swap (Januarv 17. 2017) 300.0 3000 3000
Swap matured from Mav 11 to 15, 2015
Vil. Auction sale of Swap operation in foreian currency (Sustitution) 4000
Pmoosals received 4000
Maturi 1092.0
\nleresl rate : Minimum 30
Maxim 36
Average 33
Stock 2150.0 2150.0 2150.0 2150.0 2550.0
Next maturity Swap (Januarv 26. 20151 2000 2000 2000
Swap matured from May 11 to 15. 2015
il Auction FX Swap Sell BCRI 3000 3000 3000 6000 3000 3000 0 260.0
Proposals received 8700 5350 9100 4750 5000 1060,0 410,0
Maturity 65d 67d 69d 70d 57d d 2d
Interest rate : Minimum 0,91 051 -3 -031 0,11 0,46 0,21
Maximum -0.47 -0.11 026 001 0,03 0.15 0,01
Average -0.69 .52 -0, 068  -012 0.2 0,0
Stock 26 465.1 265251 26 785, 264851
Next maturity Swap (May 11, 2015) 6000 300, X
FX Swap Sell matured from May 11 to 15, 2015 9000 3000 2400.0
b. Central Bank foreign currency operations at over-the-counter -a72.1 788 -3L5
i Purchase (mmnons of US$)
xchange vale (sl Uss)
ii Semna “illons of 150.0 . 10.0
age exchange val (sl. USS) 3,1475 3,1510 3.1523
. Operations with Tesoro Publico (milions of USS)
i. Purchase (millions of US$)
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 3850.7 37238 45396 47214 48263
4. Central Bank monetary operations,
S cosrsiee o besicr cirercy
Fee (daily efecti 0,0112% 0,0112% 0.0112% 0.0111% 0.0112%
RO e o i diet emboran buvin securies (Reoo)
Intere 4.05% 4,05% 4,05% 4.05% 4.05%
©. Monetary reuu\annn credit
Interest rate 4,05% 4,05% 4.05% 4.05% 4.05%
. Ovemicht decosis n domestc currency 485.1 4789 479.2 1677.2 19846
2,05% 2,05% 2.05% 2,05% 2,05%
STGommercafibenid cwem ‘account in the BCR at close of the dav. 33746 3244.9 4060.4 30442 28417
imulative average reserve balances in domestic currency (millions of S7) (*) 77227 79450 9455,6 7 335 3 8018,0
& Cumulative average reserve balances in domestic currency (% of laliies sublect o reserve reauirements) (* 8.0 85 9.7 83
c Cumulanve average current account in domestic currency (millions of S1.) 19085 23524 2637.1 2 504 2 279238
imulative average current account in domestic currency (% of liabilities subiect to reserve () 20 23 27 29

g Inlevhank market and Secondary market of CDBCRP

. Interbank operations (domestic currency) 646.0 1412,0 767.0 1082.0 978.0
st rate : Minimum / Maximum / Average 4,00/4,05/4,00 4,00/4,30/4,03 3,95/4,00/4,00 3,60/3.75/3.64 3,65/3.65/3.65
b. Interbank operations (foreian currency) . 1, X 9.
rest rate : Minimum / Maximum / Average 0.15/0,15/0,15 0.15/0.15/0,15 0,15/0,15/0,15 0.15/0.15/0.15

©. Secondary market of CDBCRP and CDBCRP-NR 1730 500

6 month term (amount / average interest rate)

12 month term (amount / average interes rate) 500 /315

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) April_30, 2015 May 04,2015 May 05, 2015 May 6, 2015 May 7, 2015
Fiow of forelon exchasie posion e by foers = a +B. 676 94, ~206. 383 2849
Flow of foreian exchanae position =a + b.ii - ciii + 762 158 -246. -250.7 1142
2. Spot purchases with non-banking costumers. 79.0 -215,2 2233 -318.8 -56.3

i.  Purchases 3032 2775 3148 2028 366.4
ii ) Sales 3822 4927 5381 5216 4226
b. Forward purchases with non-bankina costumers 10.0 -46.5 2643 828 -204.9
i Pacted 2025 1454 2974 2586 1720
i ) Redemotion 1925 191.9 331 1759 4669
C. Forward sells with non-banking costumers 1108 1550 2377 -134.0 -387.9
i d 3472 2 495.1 3108 2177
ii ) Redemption 236.4 2454 2574 2448 6056
Y ccerate
i not 924.4 7517 1051.3 1247.2
i orward 10.0 200
. Spot sales due to NDF redemption and swaps. 1952 1400 3122 2937
i 2299 2130 604.8
i ) sal 34.7 730 1319 3111
1. Net uneranor\s et e el reicre 96.1 2353 204 932
. Monetary requlation cr
nterest rate.
te: Inferbank exchange rate (Source: Datatec) 3,1278 3,1439 3,1487 3,1465 3,1541
r-) Preliminar informalion




