CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Aug. 18,2014 Aug. 19, 2014 Aug. 20,2014 Aug. 21,2014 Aug. 22, 2014
1. Commercial bank current account before Central Bank operations 6020,1 5606,6 53805 51499 48638
2. Monetary and exchanae Central Bank oberations before close of the dav
a. Central Bank monetarv operations
i Auction sale of CD BCRP 100,0 200,0 1000 100.0
Pronosals received 2975 456.5 139.0 161.3
Maturity 178d 177d 540d 357d
Interest rate : Minimum 3.49 3.48 3.60 343
Maximum 350 354 360 360
Averaae 3.50 351 3.60 3.59
Stock 16 384.8 16584.8 16 684.8 167848 16 784.8
Next maturity CD BCRP (Sep. 11. 2014) 8200 820.0 8200 820.0
CD BCRP matured from Auaust 25 to 29. 2014
ii. Outcome of the buvina auction sale securities (Reno)
Pronosals received
Maturitv
Interest rate : Minimum
Maximum
Average
Stock 650.0 650.0 650.0 650.0 650.0
Next maturity REPO (Octuber 9, 2014) 400.0 4000 400.0 400.0
REPO matured from Auaust 25 to 29. 2014
vi. Auction sale of CDR BCRP 130.0
Pronosals received 130.0
Maturity 61d
Interest rate : Minimum 0.05
Maximum 011
Averaae 0.08
Stock 130.0 130.0 1300
Next maturity CDR BCRP (October 20. 2014) 1300 130.0 1300
CDR BCRP matured from Auaust 25 to 29. 2014
vi. Auction sale of Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 32000 32000 32000 32000 32000
Next maturitv Swap (October 9. 2014) 400.0 400.0 400.0 400.0
Swap matured from Auaust 25 to 29, 2014
b. Central Bank foreian currencv operations at over-the-counter
i Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
ii. Sellina. (millions of US$)
eraqe exchanae rate (S/. USS$)
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 59201 54066 51505 50499 48638
4. Central Bank monetary operations
. Swap operations of foreian currency.
Fee (dailv efective rate) 0,0125% 0,0125% 0,0125% 0,0124% 0,0124%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
c. Monetary requlation credit
Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
d. Overniaht deposits in domestic currency 4786 4821 470.1 4790 716.7
Interest rate 2,55% 2,55% 2,55% 2,55% 2,55%
5.C bank current account in the BCR at close of the dav 54415 49245 46804 45709 4147.1
a. Cumulative average reserve balances in domestic currency (millions of S73 () 122929 12354,1 121154 12 0289 119248
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 131 131 129 128 127
c. Cumulative average current account in domestic currency (millions of S/.) 6901,0 6797.0 65409 64544 6350,2
d_ Cumulative averade current account in domestic currency (% of liabiliies subiect to reserve o) 72 72 7.0 69 68
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 8220 1264, 1183, 1042, 759.0
Interest rate : Minimum / Maximum / Averaae 3,75/3,80/3,75 3,60/3,75/3,71 3,70/3,80/3,75 3,75/3,80/3,76 3,70/3,80/3,75
b Interbank oerations (foreian currency) ! 60.9 X Y 85.9
Interest rate : Minimum / Maximum / Average 0,12/0,12/0,12 0,12/0,12/0,12 0,12/0,15/0,13 0,12/0,15/0,13 0,12/0,12/0,12

Note: Interbank exchange rate (Source: Datatec)

¢. Secondary market of CDBCRP and CDBCRP-NR 1050 219 16
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$) Aug. 15, 2014 Aug. 18, 2014 Aug. 19, 2014 Aug. 20, 2014 Aug. 21, 2014
Flow of foreian exchanae position adiusted by forwards = a+b.-c.i+e+T 16 19.2 79,0 134 g
Flow of foreian exchanae position = a + biii - c.ii + e + f 34 123 188 1291 31
a. Spot purchases with non-bankina costumers 74 1633 42,1 6.8 -161,1

i Purchases 3417 3208 3108 3025 3006
ii. () Sales 3343 4930 3529 3094 461.7
b. Forward purchases with non-bankina costumers 314 94,0 9.1 -46.1 -1614
i Pacted 1107 3137 188.7 1416 2776
ii. () Redemption 793 219.7 197.8 187.7 4390
C. Forward sells with non-banking costumers 268 1255 88,6 69.6 -166.1
i Pacted 1293 172.2 2828 2438 2205
ii. () Redemption 156.1 6.7 1942 1742 386.7
d. Interbank operations
i Spot 9446 14199 11720
i Forward 1454 80,0 98,0
e. Spot sales due to NDF redemption and swaps 25 566 916
i Purchases 433 1936 1737
ii. () Sales 408 1370 82,1
f. Net operations with other financial institutions 01 0.7 309
9. Monetary regulation credit
Interest rate
2,7969 28186 28194 28269 2,8229
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