CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Jun 08, 2015 Jun 09, 2015 Jun 10, 2015 Jun 11, 2015 Jun 12, 2015

1. Commercial bank current account before Central Bank operations. 5822,6 5763,9 5424,6 55289 5260,3

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

Auction sale of CD BCRP 200 2000 50,0 0.0 50.0 200.0 2000
Proposals received 238 587.2 7872 2163 9133 267.1 567.1 854.1
rity 185d 185d 366 d 554d 30d d 182d 31d
Interest rate : Minimum 258 315 3.20 335 2.49 3.20 3.16 2.40
Maximum 3.16 324 3.25 3.40 249 325 3.16 2.40
Average 312 319 2.49 322 3.1 40
Stock. 143795 145795 148295 141795 143795
Next maturity CD BCRP (Jul 9. 2015) . 900, 00,
CD BCRP matured from Jun 15 to 19, 2015 9000 9000
Il Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock. 1800.0 18000 1800.0 1800.0 1800.0
Next maturity REPO (Jun 23, 2015) 5000 5000 3000
REPO matured from Jun 15 to 19. 2015 500.0 500.0
iii._Auction sale of time deposits in domestic currency 13000 15000 2000.0 1600.0 2000,0
Proposals received 31731 3194.2 2986.9 3019.2 3117.7
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 220 2.05 2.05 2.03 2,02
taximum 229 219 212 2,08 210
Average .23 2.10 2.08 2.08
tock 13000 15000 2000.0 1600.0 2000,0
Next maturity of time deposits (Jun 15. 2015) 1300.0 2000, 2000,
Time Deposit matured from Jun 15 to 19. 2015 13000 2000.0 2000,0
Iv._Auction sale of time deposits TP in domestic currency 3000
Prooosals received 9390
Maturi 366 d
\nleresl rate Mmlmum 415
4.68
Averaae 4,30
Stock. 600.0 600.0 900.0 900.0 900.0
Next maturity of time deposits TP ( Nov 27, 2015) 3000 3000 3000
Time Denosit TP matured from Jun 15 to 19. 2015
V. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
taximum
Average
Stock 6000 600.0 6000 600.0 6000
Next maturity of time deposits BN ( Mav 20. 2016) 3000 3000 3000
Time Deposit BN matured from Jun 15 to 19, 2015
i. Auction sale of CDR BCRP.
Prooosals received
Maturi
\nleresl rate : Minimum
Maxim
Average
Stock 600.0 600.0 600.0 600.0 600.0
Next maturity CDR BCRP (July 07, 2015) 3000 3000 3000
BCRP matured from Jun 15 to 19. 2015
vii. Auction sale of Swap operation in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 11500.0 11500.0 11500.0 11500.0 115000
Next maturity Swap (September 21. 2015) 3000 3000 3000
Swap matured from Jun 15 o 19, 2015
i, Auction sale of In foreian currency 2000
Prooosals received 586.0
Maturi 728d
\nleresl rate : Minimum 4,63
Maxim 475
Average 4,69
Stock 4900.0 4900.0 4900.0 4900.0 5100.0
Next maturity Swap (January 17, 2017) 3000 3000 3000
Swap matured from Jun 15 to 19, 2015
1x. Auction sale of In foreign currency 2000
Proposals received 4631
Maturity 728d
Interest rate : Minimum 311
Maximum 3.19
Average 315
Stock 37730 37730 3773.0 37730 3973.0
Next maturity Swap (May 26, 2017) 2430 2430 2430
Swap matured from Jun 15 (0 19, 2015
x. Auction FX Swap Sell BCRP 3000 3000
Proposals received 6500 660.0
Maturity 92d 92d
Interest rate Mmumum -0.11
0,00 0.00
Averaue -0.07
Stock. 240080 23408.0 228080 21908.0 210080
Next maturity Swap (Jun 15, 2015) 600.0 900.0 600.0
FX Swap Sell matured from Jun 15 1019, 2015 3300,0 1800,0 3000,0
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Sellina_(millions of US$)
Average exchange rate (S/. USS)
. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina_(millions of US$)
a. www
. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP
3 Commercial bank current account of the day 42726 4063.9 34746 36789 34603
4. Central Bank monetary operations,
2. Swap operations of foreian currency.
Fee (daily efective rate) 0.0111% 0.0112% 0.0111% 0.0111% 0.0101%
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 18173 13901 4017 17719 13438
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 24553 2673.8 3072.9 1907.0 211655
a Cumulative averaae reserve balances in domestic currency (millions of S/ (1) 89505 9159.9 8716.2 84738 8355.4
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) X 9.2 8.9 X
© Cumulative average current account in domestic currency (millions of 40386 38439 3766.8 3537.3 34189
d_Cumulative average current account in dnmesuc currency (% of liabilities subiect to reserve @) 45 4,0 37 36

6. Interbank market and Secondarv market of CDBCRI
a. Interbank operations (domestic currency) 7049 1144,0 7740 8660 8250

Interest rate : Minimum / Maximum / Averade 3.25/3.25/3.25 3.20/3.25/3.25 3.25/3.25/3.25 3.25/3.25/3.25 3.25/3.25/3.25
b. Interbank operations (foreian currency) X . . X
\nleres( rate : Minimum / Maximum / Averade 0.15/0,15/0.15 0.15/0.15/0.15 o. 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 133 75/ 40,0 X
& monthterm (amount / averae frisrest rate) 75.0/3.15 70 0/ 3 15 200.0/3.15
12 month term (amount / average interes
24 monin term (amount/ average interest rate)

7. Operations in the foreign exchange market (millions of USS) Jun 05, 2015 Jun 08, 2015 Jun 09, 2015 Jun 10, 2015 Jun 11, 2015
Flow of foreian exchanae Dosition adiusted by forwards = a +bi-ci+ e+ B 175 56.7 128
Flow of foreian exchange position =a + bii- cii + e 60,9 205 1484 1239 -152.6
. Spot purchases with non-bankina costumers. 7.9 -3 1228 63.6 -231.2

i 4222 3722 3101 3175 2331
ii ) Sales 4142 1873 3812 2643
b. Forward purchases with non-banking costumers 64.4 95 422 58,6 -178.3
i cted 208.7 105.7 2063 295.1 205.4
ii ) Redemption 1442 96.2 1641 2365 3838
C. Forward sells with non-bankina costumers 243 7. 251 69.2 -608.
i Pacted 1841 1634 2192 1700 386.7
i ) Redemotion 2085 15! 44.4 2392 9949
d. Interbank operations.
i Spot 6168 689.6 8310 8805 7321
i rward 200 330
. Soot sales due to NDF redemption and swaps. 157 1114 1056 1903 7028
i.  Purchases 2062 152.7 2442 226.4 993.1
i ) Sales .4 1386 361 2902
. Net operations with other financial institutions -106.5 98,6 -198.0 -195.0 -303.2
a. Monetarv reaulation credit
Interest rate
Interbank exchange rate (Source: Datatec) 3,1530 3,1535 3.1529 3,1585 31544
ol formation




