CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Sep. 15, 2014 Sep. 16, 2014 Sep. 17,2014 Sep. 18, 2014 Sep. 19, 2014

1. Commercial bank current account before Central Bank operations 43033 4060,9 36416 33436 2978,0

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

i. Auction sale of CD BCRP 100.0 100.0 100.0
Pronosals received 2747 315.0 328.0
Maturity 178d 540 d. 3574d.
Interest rate : Minimum 3.40 3.55 3.45
Maximum 3.60 3.60 351
Averace 3.54 3.58 3.47
Stock 16 964.8 16 964.8 17 064.8 17 164.8 171648
Next maturitv CD BCRP (Oct. 9. 2014) 21998 21998 2199.8
CD BCRP matured from September 22 to 26. 2014
ii. Outcome of the buvina auction sale securities (Repo) 1000.0 300.0 1000.0 1000.0 500.0 1380.0 1400.1 1500.0
Proposals received 25390 3000 1639.0 18190 6350 13800 16400 16740
Maturitv 1d 7d 1d 1 1d 1d 1d 3d
Interest rate : Minimum 355 352 355 352 352 352 351 356
Maximum 3.60 352 357 357 3.59 357 354 357
Averaae 357 352 356 354 3.55 354 352 3.56
Stock 3250.0 2750.0 2630.0 2650.1 2750.0
Next maturity REPO (September 22 . 2014). 15000 13800 1800.0
REPO matured from Sentember 22 to 26. 2014 1500.0 1380.0 1800.0
vi. Auction sale of CDR BCRP 2950 300.0 200.0
Pronosals received 335.0 360.0 205.0
Maturity 60d 61d 61d
Interest rate : Minimum 0.01 0.04
Maximum 0.10 0.10 0.15
Averace 0.03 04 0.09
Stock 35700 35700 35700 35700 40700
Next maturity CDR BCRP (October 20. 2014) 130.0 130.0 130.0 130.0
CDR BCRP matured from September 22 to 26. 2014
vi. Auction sale of Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 44000 44000 44000 44000 44000
Next maturity Swap (October 9, 2014) 400,0 400,0 400,0 400,0
‘Swap matured from September 22 to 26. 2014
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchanae rate (S/. US$)
ii. Sellina  (millions of US$)
\verage exchanqe rate (S/. USS$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
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. C bank current account before close of the dav 6208.3 5560.9 49216 46437 39780

4. Central Bank monetary operations
a. Swap operations of foreian currency.

Fee (dailv efective rate) 0,0123% 0,0123% 0,0123% 0,0123% 0,0123%
b. Outcome of the direct temporarv buvina securities (Repo)

Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
c. Monetarv requlation credit

Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
d. Overniaht deposits in domestic currency 508.7 498.4 503.6 499.2 502.1

Interest rate 2,30% 2,30% 2,30% 2,30% 2,30%

5. C bank current account in the BCR at close of the dav 5 699.6 50625 44180 41445 34759
a. Cumulative averaae reserve balances in domestic currency (millions of S/.) (*) 11729.8 117088 11608,9 11536,2 114148
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 125 125 124 123 122
c. Cumulative average current account in domestic currency (millions of S/.) 62026 61314 60315 5968,6 58374
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve ( 6.6 6.5 6.4 6.4 6.2

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currencv) 240.0 945.0 656.0 740.0 7238

Interest rate : Minimum / Maximum / Averace 3,50/3,60/3,52 3,50/3,50/3,50 3,50/3,55/3,53 3,50/3,50/3,50 3,50/3,55/3,50
b. Interbank operations (foreian currencv) 143 448 . ¢ .
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,12/0,15/0,15 0,15/0,15/0,15 0,15/0,20/0,16
c. Secondary market of CDOBCRP and CDBCRP-NR 1163 150
6 month term (amount / averace interest rate) 50,0/3.40
12 month term (amount / averaae interes rate) 15.0/3.45
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Sep. 12, 2014 Sep. 15, 2014 Sep. 16,2014 Sep. 17,2014 Sep. 18,2014
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 1236 -21,0 36.0 39.2 33
Flow of foreian exchanae position =a+ biii-cii+e+f 1471 79.7 -70.4 106.9 1413
a. Spot purchases with non-bankina costumers -89.0 -135,8 -245.4 -60,2 -151,6

i Purchases 4707 346.5 4740 2744 2252
ii. (-) Sales 559.7 4823 719.4 3346 376.8
b. Forward purchases with non-bankina costumers 160.5 -160.5 1130 5.9 -161.1
i Pacted 3394 2018 329.2 246.6 2775
ii. (-} Redemntion 178.9 362.3 216.2 240.7 438.6
C. Forward sells with non-bankina costumers 1840 59,7 6,5 73.6 -23.2
i Pacted 226.2 104.4 255.1 105.8 464.6
ii. (-} Redemption 422 1641 2485 32.2 487.7
d. Interbank operations
657,2 687,5 693,0 598,6
i Forward 130,2 60,0 163,0 1342
e. Spot sales due to NDF redemption and swaps 65 829 461 3420
i. Purchases 399 158,7 313 482,2
ii. (-) Sales 334 2416 775 140,1
f. Net operations with other financial institutions 92,9 1002 a7
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8599 2,8606 2,8583 2,8601 2,8626

(*) Preliminar information
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