CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

June 30, 2015 July 01, 2015 July 02, 2015 July 03, 2015

1. Commercial bank current account before Central Bank operations. 18522 6422 22458 12463

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

i. Auction sale of CD BCRP 500 50,0
Proposals received 79.0 1840
rity 561d 378d
Interest rate : Minimum 3.60 372
Maximum 391 372
Average 381 72
Stock. 16583.1 166331 166831 166831
Next maturity CD BCRP (Julv 9. 2015) 800. 800. 1800.0
D BCRP matured from July 6 to 10. 2015
Il Outcome of the buying auction sale securities (Repo) 181.0 3000 10000 8710 500.0 800. 1000.0 8000
Proposals received 181.0 4650 18600 8710 9150 10810 19363 1255.0
Maturity 1d 187d 1d 1d 3d
Interest rate : Minimum 325 422 333 325 353 3.26 333 328
Maximum 450 451 4.46 430 36 425 350
Average 3.95 423 3.95 3.89 3,69 345 3.46 332
Stock. 2631.0 4621.0 5050.0 4350.0
Next maturity REPO (Jul 6, 2015) 12000 8710 2500,0 1800,0
‘matured from Julv 6 to 10. 2015 20710 2500.0 1800,
iii._Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
taximum
Average
Stock
Next maturity of time deposits
Time Deposit matured from July 6 to 10, 2015
Iv. Auction sale of time deposits TP in domestic currency.
Pmoosals received
Maturi
\nleresl rate Mmlmum
Averaae
Stock. 1399.9 1399.9 1399.9 1399.9
Next maturity of time deposits TP (November 27. 2015) 3000 3000 3000
Time Denosit TP matured from Julv 6 to 10. 2015
V. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
taximum
Average
Stock 600.0 6000 6000 6000
Next maturity of time deposits BN (Mav 20. 2016) 3000 3000 3000
Time Deposit BN matured from July 6 to 10, 2015
wi. Auction sale of CDR BCRP. 1000 2600
Pmoosals received 1000 2600
Maturi 93d
\nleresl rate : Minimum 055 055
Maxim 055 0.55
Average 05! 055
Stock 11400 1500.0 1500.0 1500.0
Next maturity CDR BCRP (Julv 07. 2015) 3000 3000 3000
BCRP matured from Julv 6 to 10. 2015 3000
vii. Auction sale of Swap operation in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 11500.0 11500.0 115000 115000
Next maturity Swap (September 21. 2015) 3000 3000 3000
Swap matured from July 6 to 10. 2015
i, Auction sale of In foreian currency 500.0
Pmoosals received 1986.0
Maturi 735d
\nleresl rate : Minimum 4,61
Maxim 491
Average 470
Stock 5100.0 5100.0 5100.0 5600.0
Next maturity Swap (January 17. 2017) 3000 3000 3000
‘Swap matured from July 6 to 10, 2015
1x. Auction sale of In foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 4304.7 4304.7 43047 43047
Next maturity Swap (May 26, 2017) 2430 2430 2430 2430
Swap matured from from Julv 6 to 10, 2015
x. Auction FX Swap Sell BCRP 4370 100.0 700 2500 4000 400 3000 3000 5999
Prooosals received 587.0 300.0 2100 510.0 6400 1800 7500 4500 960.0
Maturi 92d 93d 3 d 9 93d 93 95d 95d 95d
mleres( rate Mm:mum 0.49 055 055 055 050 055 038 055 038
0.55 055 055 055 055 0.55 052 0.55 055
Averaue 054 55 055 055 053 0.5¢ 0.5 051
Stock. 231271 22967.1 229671 22967.0
Next maturity Swap (July 3. 2015) 600.0 600.0 700.0
FX Swap Sell matured from July 6 to 10, 2015 1200,0 6000 3845,0
b. Central Bank foreign currency operations at over-the-counter -365.6 -31.8
Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Sellina_(millions of US$) 1150 100
rage exchange rate (S/. USS) 3.1791 3.1818
©. 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 the day 1367.6 30004 34958 35463
4. Central Bank monetary operations,
2. Swap operations of foreian currency.
Fee (daily efective rate) 0.0111% 0.0111% 0.0111% 0.0100%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 3.80% 3.80% 3.80% 3.80%
©. Monetary requlation credit
Interest rate 3.8 3.80% 3.80% 3.80%
d. Overnight deposits in domestic currency 385.0 1319 1152 1131
Interest rate 2,0 2.00% 2.00% 2.00%

5 Commercial bank current account in the BCR at close of the day 10026 28685 33806 34332
a Cumulative averaae reserve balances in domestic currency (millions of S/.) (1) 7718.1 7790.3 7686.1 7803.8
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 8.1 9.6 100 X
¢ Cumulative average current account in domestic currency (millions of 22166 28685 27183 3056.7
d_Cumulative average current account in dnmesuc currency (% of liabilities subiect to reserve 3.0 35 35 32

6. Interbank market and Secondarv market of CDBCRI
a. Interbank operations (domestic currency) 3320 2850 850 2300

Interest rate : Minimum / Maximum / Averade 3.70 1 380 / 3.80 3.80 /390 / 3.84 350 / 350 / 350 3251325 /325
b. Interbank operations (foreian currency) X X . X
\Neres( rate : Minimum / Maximum / Averade 0.15 /015 / 0.15 015/ 0.15 / 0.15 015/ 015 / 0.15 0.15 / 015 / 0.15
c. Secondary market of CDBCRP and CDBCRP-NR 127 340
& monthterm (amount / averae frisrest rate)
12 month term (amount / average interes rate)
24 monin term (amount/ average interest rate)

7. Operations in the foreign exchange market (millions of USS) Jun 26, 2015 Jun 30, 2015 July 01, 2015 July 02, 2015
Flow of foreian exchanae Dosition adiusted by forwards = a +bi-ci+ e+ 206 87.0 625 622
Flow of foreian exchanae position  =a +b.i- cii+ e+ -16 3112 789 1118
. Spot purchases with non-bankina costumers. -164.7 -204.9 -366.3 -191.1

i 4728 4559 3314 4048
i ) Sales 6375 660.8 697.6 595.8
b. Forward purchases with non-banking costumers -140,0 -208.6 273 -30.1
i cted 1356 2395 2289 72.7
ii ) Redemption 2755 4481 256.1 1028
C. Forward sells with non-bankina costumers 98,6 -1.9 -96.8 817
i Pacted 199.0 3663 2899 3622
ii ) Redemption 2976 3683 386.7 3.9
d. Interbank operations.
i Spot 3642 4408 5111 2610
i rward
. Soot sales due to NDF redemption and swabs. 1395 2330 3028 4333
i.  Purchases 2459 3562 365.2 4436
ii ) Sales 106.4 1231 62.3 0.3
. Net operations with other financial institutions 109.1 1856 619 149
a. Monetarv reaulation credit
Interest rate
interbank exchange rate (Source: Datatec) 31713 3.1785 3,1805 31716
formation




