CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)

Jun 01, 2015 Jun 02, 2015 Jun 03, 2015 Jun 04, 2015 Jun 05, 2015

1. Commercial bank current account before Central Bank operations. 3639,2 43018 47113 48723 5449,1

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 279.0 192.7 2071
rity 192d 561d 371d
Interest rate : Minimum 314 320 3.16
Maximum 321 3.45 3.16
Average 3.16 3.42 3.16
Stock. 140295 140295 140795 141295 141295
Next maturity CD BCRP (Jun 11. 2015) 900.0 900.0 900.0
CD BCRP matured from Jun 8 to 12, 201 9000
Il Outcome of the buying auction sale. s (Repo) 10000 1000.0 500.0 5000 5000
Proposals received 10500 1060.0 605.0 560.0 5120
Maturity 1d 1d 1d 1d 7d
Interest rate : Minimum 367 331 337 337 333
Maximum 371 3.65 351 337 339
Average 3.69 335 3.39 337 333
Stock. 2760.0 2760.0 2260.0 2300.0 2300.0
Next maturity REPO (Jun 11, 2015). 1000,0 5000 5000
REPO matured from Jun 8 to 12. 2015 1460.0 500.0 500.0
iii._Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
taximum
Average

tock
Next maturity of time deposits (Jun 1. 2015)
Time Deposit matured from Jun 210 5 . 2015
il._Auction sale of time deposits TP in domestic currency
Pmoosals received
tur

Mat
\nleresl rate Mmlmum

Averaae
Stock. 600.0 600.0 600.0 600.0 600.0
Next maturity of time deposits TP ( May 13, 2016) 3000 3000 3000
Time Denosit TP matured from Jun 8 to12. 2015
iv. Auction sale of time deposits BN in domestic currency 3000
Proposals received 775.0
Maturity 366d
Interest rate : Minimum 43
taximum 45
Average a4
tock 3000 3000 600.0 6000 6000
Next maturity of time deposits BN ( Mav 13. 2016) 3000 3000 3000
Time Deposit BN matured from Jun 8 to 12. 2015
v. Auction sale of CDR BCRP
Pmoosals received
Maturi
\nleresl rate : Minimum
Maxim
Average
Stock 600.0 600.0 600.0 600.0 600.0
Next maturity CDR BCRP (Julv 07. 2015) 3000 3000 3000
CDR BCRP matured from Jun 8 to 12. 2015
vi. Auction sale of Swap operation in foreian currency 500.0
Proposals received 11850
Maturity 186 d
Interest rate : Minimum 371
Maximum 4.15
Average 3.94
Stock 11500.0 11500.0 11500.0 115000 115000
Next maturity Swap (September 21. 2015) 3000 3000 3000
Swap matured from Jun 8 to 12. 2015
vil. Auction sale of Swap operation in foreian currency (Expansion) 400.0
Pmoosals received 12000
Maturi 728d
\nleresl rate : Minimum 4,60
Maxim 472
Average 461
Stock 4500.0 4500.0 4500.0 4500.0 4900.0
Next maturity Swap (January 17. 2017) 3000 3000 3000
Swap matured from Jun 8 to 12, 2015
i Auction sale of In foreign currency 3000
Proposals received 500.0
Maturity 730d
Interest rate : Minimum 3.00
Maximum 3.05
Average 303
Stock 34730 34730 37730 3773.0 37730
Next maturity Swap (June 2, 2017) 2000 3000 3000
‘Swap matured from Jun 8 to 12, 2015
ix. Auction FX Swap Sell BCRP 2000 2950 3000
Proposals received 300.0 4250 560.0
Maturity 92d 92d 91d
Interest rate Mm:mum 0.17 0.09 0,01
0.20 0.20 0,08
Averaue 0.18 0.14 0.05
Stock. 246130 24 608.0 24,6080 246080 243080
Next maturity Swap (Jun 8. 2015) 6000 6000 600.0
X Swap Sell matured from Jun 8 to 12, 2015 6000 6000 3900,0

F
Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchanae rate (S/. USS$)
ii. Selling  (millions of US$)
rage exchanae rate (S/. USS$)
. Operations wih Tesoro Pubiico (millions of USS)
i. Purchase (millions of US$)
ii. Sellina  (millions of US$)
Sasrtons sl e Secinga Matel o C BT, D BCRP R g T
. Repurchase of CD BCRP and CD BCRP-NR
H Purchase of BTP
3. Commercial bank current account of the day. 5089.2 53018 54613 58223 5849.1
4~ Central Bank monetarv operations
a. Swap operations of foreian currency.

o

Fee (daily efective rate) 0.0111% 0.0111% 0.0112% 0.0112% 0.0110%
b. Outcome of the direct temporary buying securities (Repo)

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 4500 4477 450.1 13482 2784,0

Interest rate 2.00% 2.00% 2.00% 2.00% 2.00%

5 Commercial bank current account in the BCR at close of the day 4639.2 4854,1 5011.2 4474,1 3065,1
a Cumulative averaae reserve balances in domestic currency (millions of S/ (1) 71131 8648.4 9187.2 92449.2 93716
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 75 96 10.0 9.9 9.8
c Cumulative average current account in domestic currency (millions of S1.) 19350 33946 47466 46785 44809
d_Cumulative average current account in dnmesuc currency (% of liabilities subiect to reserve reaui @) 20 38 43 4.9 a7

6. Interbank market and Secondarv market of CDBCRI

a. Interbank operations (domestic currency) 5122 561.0 787.0 891.0 8150
Interest rate : Minimum / Maximum / Averade 3.35/3.60/3.51 3.40/3,5013.50 3.50/3.55/3.50 3.25/35013.44 3.25/3.35/3.33
b. Interbank operations (foreian currency) X . . . X
\nleres( rate : Minimum / Maximum / Averade 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15
c. Secondary market of CDBCRP and CDBCRP-NR 111 50.0 1630 1130
6 MoNth erm (amount / average imerest rate)
12 month term (amount / average interes rate) 500 /315 500 / 315 500 / 315
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) May 29, 2015 Jun 01, 2015 Jun 02, 2015 Jun 03, 2015 Jun 04, 2015
Flow of foreian exchanae Dosition adiusted by forwards = a +bi-ci+ e+ 922 56.7 298 1521 T
Flow of foreian exchange position = a+b.i- cii + e+ 1 186.5 77 62,9 -270.0 -1193
. Spot purchases with non-bankina costumers. 931 -99.7 1712 -503.3 -189.7

i 3244 3576 2127 2333 4649
i ) Sales 175 457.3 3839 7366 654.7
b. Forward purchases with non-banking costumers 291 718 264 -67.4 612
i Pacted 3257 1766 1856 2272 2023
ii ) Redemption 296.7 2485 2120 2945 1411
C. Forward sells with non-bankina costumers 56.3 -56.4 -43.1 -185.3 -169.2
i Pacted 303.8 1939 2185 3187 2413
ii ) Redemption 2475 2503 2616 5039 4105
d. Interbank operations.
i Spot 902.7 605.2 8485 1181.0 9126
ii rward 400 200
. Soot sales due to NDF redemption and swaps. 156.7 94.7 157.8 3544 3505
i.  Purchases 2457 2483 250.2 485.4 4092
i ) Sales 89.0 1536 924 1311 58.7
. Net operations with other financial institutions 6.6 345 35 884 -10.7
a. Monetarv reaulation credit
Interest rate

Interbank exchange rate (Source: Datatec) 3,571 31572 3,1566 31525 3.1455
ol formation




