CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles;

Jun 18 Jun 19 Jun 20 Jun 21 Jun 22
1. Commercial bank current account before Central Bank operations 10 692.1 10 504.6 10 063.4 98314 9235.0
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 50.0 50.0 50.0 100.0 50.0 100.0 100.0
Proposals received 149.0 2985 167.0 266.0 411.0 204.8 4830 229.0
Maturity 360d 175d 359d 175d 174d 357d 173d 3d
Interest rate : Minimum 419 418 419 418 418 418 417 4.16
Maximum 420 419 4.19 418 418 419 417 4.16
Average 4.20 419 419 418 4.18 418 417 4.16
Stock 197909 19 940.9 200409 201909 20290.9
Next maturity CD BCRP (iul 12, 2012) 1490.0 1490.0 1490.0 1490.0 1490.0
CD BCRP matured from 25 to 28 jun. 2012
V. Auction sale of time deposits in domestic currency 1700.0 1300.0 1500.0 1700.0 1200.0
Proposals received 27729 32037 32534 31148 20379
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.99 3.98 3.94 3.91 3.70
Maximum 4.08 4.05 4.03 3.99 3.94
Averace 4.05 4.02 4.00 3.98 3.78
Stock 1700.0 1300.0 1500.0 1700.0 1200.0
Next maturity of Time Deposits (jun 25, 2012) 1200.0
Time Deposits matured from 25 to 28 jun. 2012 1200.0
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 25 to 28 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 8942.1 9 054.6 8463.4 7981.4 7935.0

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

Fee (daily efective rate) 0.0133% 0.0133% 0.0133% 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 84.0 308.5 472.0 1455 254.5

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 8858.1 8746.1 7991.4 7835.9 7 680.5
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 131763 13055.9 13010.4 129317 121849.6
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 17.3 171 171 17.0 16.9
c. Cumulative average current account in domestic currency (millions of S/.) 97312 9610.7 9565.2 9486.5 9404.4
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve () 1238 126 126 125 124

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 822.9 1103.6 1236.3 1395.9 1239.8

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,15/4,25/4,24 4,05/4,25/4,24 4,00/4,25/4,21 4,00/4,30/4,20
b. Interbank operations (foreian currency) 256 1735 124.8 811 46.1
Interest rate : Minimum / Maximum / Average 1,00/1,05/1,01 1,00/1,05/1,01 1,00/1,00/1,00 1,00/1,00/1,00 0,75/1,00/0,85
c. Secondary market of CDBCRP and CDBCRP-NR 230 31.0 426.9 726.9 1214.4
6 month term (amount / average interest rate) 8.0/418 13.0/4.18
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 15 Jun 18 Jun 19 Jun 20 Jun 21
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f 39.0 -43.0 -17.7 -121.7 9.9
Flow of foreian exchanae position =a+biii-c.i+e+f 75 -66.4 56.2 186 5.6
a. Spot purchases with non-banking costumers 17.3 -41.3 54.3 26.5 -4.3

i. Purchases 312.0 264.9 359.0 266.2 409.4
ii. (-) Sales 294.7 306.1 304.6 239.7 4137
b. Forward purchases with non-bankina costumers -39.0 48.2 -915 -87.1 -93.6
i Pacted 119.8 104.1 156 80.2 126.8
ii. () Redemption 158.8 55.8 107.0 167.3 2204
C. Forward sells with non-bankina costumers -70.5 24.9 -176 53.3 -97.9
i. Pacted 84.7 249.2 88.9 2731 75.0
ii. () Redemption 155.2 2243 106.5 219.8 1729
d. Interbank operations
i Spot 1176.0 635.2 7885 9285 806.8
i Forward 137.0 151.0 100.0 1140 182.0
€. Spot sales due to NDF redemption and swaps 4133 1434 14 4586 -46.6
i. Purchases 134.7 198.5 105.7 2107 167.4
ii. (-) Sales 148.0 55.1 104.3 165.1 214.0
f. Net operations with other financial institutions 01 00 00 1.0 920
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2.6630 2.6453 2.6385 2.6410 2.6521

(*) Preliminar information
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