CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jul. 14, 2014 Jul. 15, 2014 Jul. 16,2014 Jul. 17,2014 Jul. 18, 2014
1. Commercial bank current account before Central Bank operations 8547,2 78541 78278 70790 5938,7
2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations
i. Auction sale of CD BCRP 1000 1998 2000 100.0 2000 100.0 2000 2000
Proposals received 8435 807.0 836.9 358.4 838.0 5832 769.0 746.5
Maturity 178d 178d 177d 540d 176d 357d 357d 356d
Interest rate : Minimum 3.43 345 3.40 357 3.39 3.38 338 330
351 355 345 3,66 3.40 339 353 352
Average 35 3.42 61 3.40 38 3 3.46
Stock 1449438 146948 149948 152948 154948
Next maturity CD BCRP (Jul. 21. 2014) 2000 200.0 2000
CD BCRP matured from Julv 21 to 25. 2014 2000
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
turity
Interest rate : Minimum
aximum
Average
Stock 500.0 500.0 500.0 500.0 5000
Next maturity REPO (Aua. 7. 2014), 1000 100.0 1000
REPO matured from Julv 21 to 25. 2014
vi. Auction sale of CDR BCRP
Proposals received
turity
Interest rate : Minimum
aximum
Averace
Stock 500.0 400.0 400.0 4000 4000
Next maturity CDR BCRP (Jul. 21. 2014) 1000 200.0 2000
CDR BCRP matured from Julv 21 to 25 2014 1000 4000
Vi. Auction sale of Swap operation in foreian currency
Proposals received
turity
Interest rate : Minimum
Maximum
Average
Stock 3200.0 3200.0 3200.0 32000 32000
Next maturity Swap (Auaust 7. 2014) 1000 100.0 100.0
Swap matured from July 21 to 25, 2014
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of USS)
Averae exchange rate (S/. US$)
ii. Sellina (millions of USS)
Average exchanae rate (S/. US$)
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
bank current account before close of the dav. 67474 6154.1 61278 57790 47387
4. Central Bank monetary operations
a. Swan operations of foreian currencv.
Fee (daily efective rate) 0,0126% 0,0126% 0,0126% 0,0126% 0,0126%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 4,80% 4.80% 4,80% 4.80% 4.80%
c. Monetarv requlation credit
Interest rate 4,80% 4.80% 4,80% 4,80% 4,80%
d. Overniaht deposits in domestic currency 18.0 385.7 397.7
Interest rate 2,80% 2.80% 2.80% 2,80% 2,80%
5.C bank current account in the BCR at close of the dav 6747.4 6154.1 6109.8 53933 43410
a Cumulative average reserve balances in domestic currency (millions of S7) (*) 129849 130120 128026 126608 125142
b Cumulative averaqe reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 137 137 135 133 132
¢. Cumulative average current account in domestic currency (millions of S/.) 79183 78445 77318 75942 74476
d_Cumulative averaae current account in domestic currency (% of liabilities subiect to reserve * 8.4 8.4 8.1 8.0 7.8
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 1196.0 12187 1336.0 1544.7 14260
Interest rate : Minimum / Maximum / Average 3,75/3.803.75 3,75/3,803,76 3.75/3,80/3.75 3.75/3,80/3.75 3.75/3.80/3,76
b. Interbank operations (foreian currencv) A A . . A
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,20/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 448 84,7 159.2 180.0 1850
6 month term (amount / average interest rate) 39.2 / 3,60 125 / 350 159.2 / 3.42 1800 / 3.39
12 month term (amount / averaae interes rate) 185 1 337
24 month term (amount / average interest rate)
| 7. Operations in the foreign exchange market (millions of US$) 11 Julio 2014 14 Julio 2014 15 Julio 2014 16 Julio 2014 17 Julio 2014
Flow of foreian exchanae position adiusted by forwards = a+ b.i-c.i+ e+ 983 9.0 199 139 226
Flow of foreian exchanae position = a+ b.i - c.ii + e + f 196.1 1773 635 87.7 -32.1
a. Spot purchases with non-bankina costumers 28,1 810 18.2 128 76,1
i, Purchases 402.9 4189 4623 3205 3436
ii. () Sales 3748 3379 44,1 307.7 419.7
b. Forward purchases with non-bankina costumers -8.6 -90.0 88.7 120 96.6
i 1686 2374 267.6 187.2 3706
ii. () Redemption 1772 327.4 179.0 1752 2741
C. Forward sells with non-banking costumers 89.3 156.2 1322 85.9 419
i, Pacted 1518 2243 269.7 1995 3478
ii. () Redemption 625 68,1 1374 1136 306,0
d. Interbank operations
i Spot 1065,7 1160,0 11616 10532 14232
i 1700 1950 1100 75,0 1000
e. Spot sales due to NDF redemption and swaps 514 -156.8 459 203 922
i hases 615 66,8 1303 11,9 3054
ii. () Sales 10,1 2236 844 91,6 2132
f. Net operations with other financial insfitutions 20 62 421 70 163
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,7866 2,7838 2,7835 27842 27929

(%) Preliminar information

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




