(Millions of Nuev

s Soles)

CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / averaae interest rate)

0,15/0,15/0,15

0,15/0,15/0,15

0,15/0,15/0,15

0,15/0,15/0,15

Feb. 10 Feb.11 Feb. 12 Feb. 13 Feb. 14
1. Commercial bank current account before Central Bank operations 60753 71364 65524 6167.8 57630
2. Monetarv and exchanae Central Bank operations before close of the dav.
a. Central Bank monetarv operations
i Auction sale of CD BCRP 30.0 30.0 300
Proposals received 1420 171.0 2298
Maturity 178d 547d 364d
Interest rate : Minimum 3.79 4,00 385
Maximum 383 402 388
Average 380 4,02 3.88
Stock. 159525 159525 159825 160125 160125
Next maturity CD BCRP (March 13, 2014) 19700
CD BCRP matured from Februarv 17 to 21. 2014
ii. Outcome of the buvina auction sale securities (Repo) 15000 500,0 10000 500.0 500.0 500.0
Proposals received 33900 12000 22900 10050 1046.0 1000.0
turity. 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 461 4.40 441 445 445 446
jaximum 472 4.40 450 455 451 455
Average 467 4.40 445 4.49 445 450
Stock. 15000 500.0 10000 500.0 10000
Next maturitv REPO (Februarv 17. 2014) 1000.0
REPO matured from February 17 to 21. 2014 10000
Vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
jaximum
Average
Stock. 50245 48945 48945 48945 48945
Next maturity CDR BCRP (February 18, 2014) 300.0
CDR BCRP matured from February 17 to 21, 2014 300,0
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
ii. Selling (millions of US$)
Averaae exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling ~ (millions of US$)
d. Operations at the Secundarv 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 day 75453 76364 75224 6637.8 67630
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (dailv efective rate) 0,0125% 0,0125% 0.0125% 0.0125% 0.0125%
b. Outcome of the direct temporary buvina securities (Repo)
Interest rate 4.80% 4.80% 4.80% 4.80% 4.80%
¢. Monetary requlation credit
Interest rate 4.80% 4.80% 4.80% 4.80% 4.80%
d. Ovemniaht deposits in domestic currency 4308 4318 3943 611,2 703,1
Interest rate 3.20% 3.20% 3.20% 3.20% 3.20%
5. Commercial bank current account in the BCR at close of the day 71145 72046 71281 6026.6 6059.9
a Cumulative averaae reserve balances in domestic currency (millions of S/.) () 130745 13017.1 129955 130243 12929.0
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 146 146 X § 144
¢. Cumulative averaae current account in domestic currency (millions of S/.) 74067 7387.3 75085 73945 72992
d_Cumulative average current account in domestic currency (% of liabilities subiect to reserve *) 83 83 82 83 8.1
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 10940 11630 16330 12420 12650
Interest rate : Minimum / Maximum / Averae 4.40/4,50/4,40 4,30/4,30/4,30 4.20/4,25/4,25 4,00/4.10/4,10 4,05/4.10/4.09
b. Interbank operations (foreian currency) 1825 140,0 1500 57.0 75.0

0,15/0,15/0,15

12 month term (amount / average interes rate) 125/388
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) Feb. 07 Feb. 10 Feb.11 Feb. 12 Feb. 13
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f 107.0 416 83 307 239
Flow of foreian exchange position = a+ b.ii - c.ii + e + f 807 365 112 24 50,0
a. Spot purchases with non-bankina costumers -305.7 2056 1018 -180.7 2327

i Purchases 3859 2628 2238 2444 296,7

ii. () Sales 691.7 4684 3256 4251 529.4
b. Forward purchases with non-bankina costumers 2298 -28.1 107.9 1035 141

i Pacte 556.4 4038 2622 4233 3855

ii. () Redemption 3265 4319 1543 3198 3714
C. Forward sells with non-bankina costumers 42,0 50.1 116 1456 508

i Pacted 1939 2105 137.1 3315

ii. () Redemption 1519 1604 1488 185.9 2011
d. Interbank operations

i Spot 4360 6141 656,2 6773 7973

2 rward 2480 204,0 86,0 145,0 172,0
e. Spot sales due to NDF redemption and swaps 511 493 418 499 159

i Purchases 138,7 157,9 144,9 1771 1912

ii. () Sales 87,6 108,7 1031 1272 1752
f. Net operations with other financial institutions 07 785 56,7 08 36
g. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 28211 28188 28168 28150 28167

() Prefiminar information

d. = day(s)
week(s)
= month(s)
y. = year(s)




