CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Jun 15, 2015 Jun 16, 2015 Jun 17, 2015 Jun 18, 2015 Jun 19, 2015

1. Commercial bank current account before Central Bank operalions 50829 48613 48613 38184 2922,1

ZiWenetary and sxchange GentralBenk obereions before closs of e dev

. Cenural Bank monetary operatior
1. Auction sale of CD BCRP 50.0 50.0 2000 50,0 2000 2000 2209
Proposals received 297.2 7523 7523 2401 4011 4207 2299
taturity 178d 93d 93d 357d 91d 175d 181d
Interest rate : Minimum 3.14 2.85 2.85 3.20 320 320 333
Maximu 3.16 3.00 3.00 3.30 330 335 3.80
Averace 3.16 2,91 291 3.25 326 331 1 57
Stock 144295 146295 146295 156297 16 038,1
Next maturity CD BCRP (Jul 9, 2015) 1800.0 1800.0 18000 18000
CD BCRP matured fron Jun 22 to 26, 2015
1. Outcome of the buying auction sale securities (Repo)
Proposals received
aturity
Interest rate : Minimum
taximum
Averace
Stock 13000 13000 13000 13000 13000
Next maturity REPO (Jun 23, 2015). 3000 3000 3000 300.0
REPO matured fron Jun 22 to 26, 2015 13000
iil._Auction sale of time deposits in domestic currency 20001 18000 1800.0 15000 12452
Proposals received 30335 29106 29106 1653.7 12462
taturity 1d 1d 1d 1d 3d
Interest rate : Minimum 2.03 2,03 2,03 2,05 2,60
taximum 2.06 3.15 3.15 3.15 322
Averace 2,05 215
tock 20001 18000 1800.0 15000 12452
Next maturity of time deposits (Jun 19, 2015) 18000 1800.0 15000 12452
‘Time Deposit matured fron Jun 22 to 26. 2015 18000 1800,0 15000 12452
Iv. Auction sale of time deposits TP in domestic currency
Proposals receive
taturity
Interest rate : Minimum
taximum
Averace
tock 900.0 9000 9000 900.0 900.0
Next maturity of time deposits TP ( Nov 27, 2015) 3000 3000 3000 3000
‘Time Deposit TP matured fron Jun 22 to 26, 2015
V. Auction sale of time deposits BN in domestic currency
Proposals receive
taturity
Interest rate : Minimum
taximum
Averace
tock 600.0 6000 6000 600.0 600.0
Next maturity of time deposits BN ( May 20. 2016) 3000 3000 3000 3000
Time Deposit BN matured fon Jun 22 10 26. 2015
i. Auction sale of CDf
Proposals reoewed
taturity
Interest rate : Minimum
taximum
Averace
Stock 600.0 600.0 6000 600.0 600.0
Next maturity CDR BCRP (July 07. 2015) 3000 3000 3000 3000
CDR BCRP matured fron Jun 22 to 26, 2015
Vii. Auction sale of Swap operation in foreign currency.
Proposals receive
taturity
Interest rate : Minimum
taximum
Averace
115000 11500.0 11500.0 11500.0 11500.0
Nexn meturty Siep (Seatember 21, 2015) 3000 3000 3000 3000
matured fron Jun 22 to 26,
il Aucton Saie of Swad Gperation 5 foreian currency (Expansion)
Proposals received
taturity
Interest rate : Minimum
taximum
Averace
Stock 5100.0 5100.0 5100.0 5100.0 5100.0
Next maturity Swap (January 17. 2017) 3000 3000 3000 3000
matured fron Jun 22 to 26. 2015
ix. Auction sale of Swap operation in foreign currency (Sustitution) 2000
Proposals received 2633
taturity 728d
Interest rate : Minimum 3.10
taximum 3.28
Averace 3.19
toch 39730 3973.0 3973.0 3973.0 41730
Next maturity Swap (May 26. 2017) 2430 2430 2430 2430
Sweo matured fon un 22 to 26. 2015
. Auction FX Swap Sell B 3000 3000 160.0 300.1 3000 2950 300.1 300.0 295.0 3000 60.0 500 1000 3000 2000  156.0
Proposals received 1000.0 7100 4750 2430 460.0 5400 4430 460.0 540.0 3150 60.0 500 3060 5000 6000  306.0
taturity 63d 64d 65d 62d 92d 93d 62d 92d 93d 63d 92d 91d  63d  31d 66d  67d
Interest rate : Minimum 015 -0.18 0.00 .13 X 0,05 0.3 005  -0.05 0.01 0.07 010 010 005 009 009
taximum 0.00 05 0.00 000 005 08 0,07 010 010 015 010 015
Averace 0.1 -0.11 0.00 0,01 0.05 2003 -0.01 0.0 010 010 008 010 012
Stock 21168.0 214631 213331 21539.1
Next maturity Swap (Jun 19, 2015) 600.0 0.0
PX Swap Sell matured fron Jun 22 10 26. 2015 1800.0 600.0 3000.0
b. Central Bank 15 -189.8 3295
i Purchase (millons of US$)
rage exchanae e (S/. US$)
ii SeHmu (millons of USS) 49.0 490 60.0 104.0
\werage exchanae ral (S/. USS$) 3.1635 3.1635 3.1639 3.1682
c wlw}
i Purchase (millions of US$)
ii. Sellina of USS)
‘Operations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP.
i Renurcnase ofCD BCRP and CD BCRP-NR
ii. Purchase
5 Commercla bark cunem account before close of the dav 30328 27063 27063 16786 939.0
4_Central Bank monetary operalions
‘Swap operations of foreian currency.
(daily efective rate) 0.0111% 0.0111% 0.0111% 0.0111% 0.0100%
b. Outcome of the direct temporary buvina securities (Repo)
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
c. Monetary reaulation credit
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
o tencsin ot e 10901 12110 12110 395.7 299.7
Interest rate 2.00% 2.00% 2.00% 2.00% 2.00%
S Coryparea s v seca NS B Gl ose e gy 19427 14953 1495.3 12829 6393
mulative averaae reserve balances in domestic currency (millions of S/ (1) 81653 8217.9 8217.9 78434 7718.1
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) X X . X .1
c Cumu\auve average current account in domestic currency (millions of S/.) 3366.6 32496 32496 2908.8 28100
mulative average current account in domestic currency (% of liabilties subiect to reserve @ 34 34 34 31 30
B Inlelbank market and Secondary market of CDBCRP
terbank operations (domestic currency) 589.0 4110 4110 496.0 7575
Interest rate : Minimum / Maximum / Average 3.25/3.25/3.25 3.25/3.25/3.25 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 X 106. X
Interest rate : Minimum / Maximum / Average 0.15/0.15/0.15 0.15/0.20/0.16 0.15/0.20/0.16 0.15/0.15/0.15 0.15/0.20/0.17
c. Secondary market of COBCRP and CDBCRP-NR i 333 333 X .
6 month term (amount / averace rate) 4147315 500/3.15 2327315
12 month term (amount / averade interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Jun 12, 2015 Jun 15, 2015 Jun 16, 2015 Jun 17, 2015 Jun 18, 2015
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e T 2131 1242 896 379 295
Flow of foreian exchanae position = a + b.i-c.i +e + 1 -167.2 1634 241 -1018 16.3
. Spot purchases with non-banking costumers -301,1 424 -85.7 -243.7 703

i 2973 596.8 3806 502.2 480.9
ii.l) Sales 5984 5544 466.3 745.9 551.2
b. Forward purchases with non-banking costumers. 288 3928 34 309 558
Pacted 1548 1943 1675 230.1 136.2
1260 587.1 1641 261.0 1920
C. Forward sells with non-banking costumers 2147 3056 283 62,6 -167.4
i Pacted 1170 4300 2822 190.2 1315
ii.l-) Redemption 3317 7357 2539 2528 299.0
NP e e
Spot 7031 1007.0 559.4 7784 9455
i Forward 200 5.0
. Spot sales due to NDF redemption and swaps. 3008 2665 157.6 1315 1338
i eheses 3308 702.4 2532 2312 2882
ii .0 435.8 95,6 99.7 154.4
1. Netcperatons with aher fnancia nstutons 2505 510 1324 344 -186
. Monetary requlati
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3.1543 3,1580 3,1624. 3.1642 3,1634
) Preliminar information




