CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles,
Jun 11 Jun 12 Jun 13 Jun 14 Jun 15

1. Commercial bank current account before Central Bank operations 9563.7 10 435.6 10 361.4 11 136.0 10 455.6

2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations

i. Auction sale of CD BCRP 200.0 50.0 100.0 50.0 100.0
Proposals received 519.0 329.7 291.0 2250 104.0
Maturity 92d 182d 92d 364d 91d
Interest rate : Minimum 419 4.20 418 420 418
Maximum 4.20 4.20 419 421 425
Average 4.19 4.20 4.19 421 420
Stock 218909 208409 209409 197409 19 740.9
Next maturity CD BCRP (iul 12, 2012) 1350.0 1490.0 1490.0
CD BCRP matured from 18 to 22 jun. 2012 1350.0
V. Auction sale of time deposits in domestic currency 1400.0 1500.0 1200.0 20833 1299.9
Proposals received 23535 24452 20534 20833 24737
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.90 4.00 4.00 4.00 4.00
Maximum 415 413 4.09 423 4.05
Averace 4.08 4.09 4.08 410 4.05
Stock 1400.0 1500.0 1200.0 20833 1299.9
Next maturity of Time Deposits (jun 18, 2012) 1299.9
Time Deposits matured from 18 to 22 jun. 2012 1299.9
Vi. Auction sale of COR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 1520.0 1520.0 1520.0 1520.0 1520.0
Next maturity CDR BCRP (jul 23, 2012) 780.0 780.0 780.0 780.0 780.0
CDR BCRP matured from 18 to 22 jun, 2012
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of USS$)
Average exchange rate (S/. US$)
ii. Sellina  (millions of USS$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (millions of USS$)
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. Commercial bank current account before close of the dav 7963.7 8885.6 9061.4 8902.7 9155.7

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

Fee (daily efective rate) 0.0131% 0.0131% 0.0131% 0.0132% 0.0132%
b. Outcome of the direct temporary buvina securities (Repo)

Interest rate 5.05% 5.05% 5.05% 5.05% 5.05%
c. Monetary requlation credit

Interest rate 5.05% 5.05% 5.05% 5.05% 5.05%
d. Overniaht deposits in domestic currency 60.0 60.0 69.0 72.0

Interest rate 3.45% 3.45% 3.45% 3.45% 3.45%

5. Commercial bank current account in the BCR at close of the day 7903.7 8825.6 89924 8902.7 9083.7
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 14 463.1 13 460.0 13360.9 13289.9 13239.1
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 19.0 17.6 175 174 17.4
c. Cumulative average current account in domestic currency (millions of S/.) 11018.0 10014.9 99157 9844.7 9794.0
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve () 145 131 13.0 129 129

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 11255 917.6 898.6 881.6 1173.6

Interest rate : Minimum / Maximum / Average 4,10/4,25/4,19 4,20/4,25/4,25 4,10/4,25/4,22 4,10/4,25/4,23 4,15/4,30/4,24
b. Interbank operations (foreian currency) 253.0 62.5 10.6 1237 149.6
Interest rate : Minimum / Maximum / Average 2,5012,50/2,50 2,00/2,00/2,00 1,25/1,25/1,25 1,15/1,15/1,15 1,00/1,15/1,10
c. Secondary market of CDBCRP and CDBCRP-NR 9239 518.5 290.3 20.0 60.0
6 month term (amount / average interest rate)
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Jun 07 Jun 11 Jun 12 Jun 13 Jun 14
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f -54.5 89.2 -317 40.0 50.4
Flow of foreian exchanae position =a+biii-c.i+e+f -6.4 87.7 -10.9 119.2 -0.8
a. Spot purchases with non-banking costumers 44.0 105.8 -10.4 1221 -2.4

i. Purchases 3375 269.5 234.6 291.3 249.3
ii. (-) Sales 2935 163.8 245.0 169.3 2517
b. Forward purchases with non-bankina costumers -63.8 18 69.8 -77.2 -61.7
i, Pacted 94.1 158.4 2441 105.7 157.0
ii. () Redemption 157.9 156.5 174.3 182.8 218.7
C. Forward sells with non-bankina costumers -15.7 0.3 90.7 20 -112.8
i. Pacted 94.8 917 268.2 2477 124.7
ii. (-) Redemption 1105 91.4 1775 2456 2375
d. Interbank operations
i Spot 698.4 962.9 1239.3 976.7 14738
il Forward 170.0 95.0 181.0 149.0 2200
e. Spot sales due to NDF redemption and swaps 976 872 28 66.2 192
i. Purchases 521 66.7 1738 244.6 230.3
ii. (-) Sales 149.8 153.9 1711 1784 2111
f. Net operations with other financial institutions 02 40 00 62 13
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2.6838 2.6813 2.6849 2.6767 2.6701
(*) Preliminar information
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