CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Sep. 01,2014 Sep.2,2014 Sep.3,2014 Sep. 4,2014 Sep.5,2014

1. Commercial bank current account before Central Bank operations 38230 35525 34738 36014 36332

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

i. Auction sale of CD BCRP 1000 1000 1000
Proposals received 3305 120.0 350.2
turity 192d 5544 371d
Interest rate : Minimum 354 3.75 3.65
imum 365 375 372
Averaae 3.62 3.75 3.70
Stack 171848 171848 172848 173848 173848
Next maturity CD BCRP (Sep. 11. 2014) 8200 8200
CD BCRP matured from September 8 to 12. 2014
ii. Outcome of the buvina auction sale securities (Reno) 3000.0 3200.0 3500.0 3400.0 3200.0
Proposals received 42680 44130 43880 45880 34880
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 381 381 378 380 377
imum 3.86 3.87 3.88 3.83 391
Average 382 384 3582 381 383
Stock 3650.0 3850.0 4150.0 4050.0 3850.0
Next maturity REPO (September 8. 2014). 400.0 32000
REPO matured from September 8 to 12. 2014 35000 32000
v. Auction sale of time deposits in domestic currency
Pronosals received
turity
Interest rate : Minimum
aximum
Average
Next maturity of Time Deposits
Time Denosits BCRP matured from Sentember 5. 2014
vi. Auction sale of CDR BCRP 3000 3000 190.0 1100
Proposals received 430.0 310.0 190.0 110.0
turity 63d 63d 63d 62d
Interest rate : Minimum 0.03 0.00 0.05 0.07
imum 005 005 015 010
Average 0,04 0,02 011 0,08
Stack 19300 21200 21200 22300 22300
Next maturity CDR BCRP (October 20, 2014) 1300 1300
CDR BCRP matured from September 8 to 12. 2014
vi. Auction sale of Swap operation in foreian currency 300.0 300.0
Proposals received 5220 528,0
Maturity o1d 91d
Interest rate : Minimum 38 381
Maximum 39 388
Average 38 382
Stack 32000 32000 32000 3500.0 3800.0
Next maturity Swap (October 9, 2014) 4000 4000
Swap matured from September 8 to 12. 2014
b. Central Bank foreian currency operations at over-the-counter
i.Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Sellina  (millions of US$)
Average exchange rate (S/. US$)
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 61230 65625 68738 70914 71332

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

Fee (dailv efective rate) 0,0123% 0,0123% 0,0123% 0,0123% 0,0123%
b. Outcome of the direct temporarv buvina securities (Reno)

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 10,0 100 409.6 408.0 4515

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 6113.0 65525 6 464.2 6683.4 66817
a Cumulative average reserve balances in domestic currency (millions of S/ () 116876 116114 118075 11997,8 120150
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 154 147 126 129 129
c. Cumulative averaae current account in domestic currency (millions of S/.) 55211 61130 62301 63766 64376
d_ Cumulative averade current account in domestic currency (% of liabiliies subiect to reserve * 81 7.6 66 69 69

6. Interbank market and Secondary market of CDBCRP'

a. Interbank operations (domestic currency) 2500 438.0 488.0 5510 4940
Interest rate : Minimum / Maximum / Average 3,75/3,85/3,.80 3.75/3,85/3.81 3.75/3,85/3.77 3.75/3,.80/3.76 3.75/3,.80/3.77
b Interbank oerations (foreian currency) 1300 1050 958 13 84.6
Interest rate : Minimum / Maximum / Average 0,12/0,15/0,15 0,12/0,15/0,14 0,12/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 515
6 month term (amount / averace interest rate)
12 month term (amount / averaae interes rate) 200 / 3.65
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Aug. 29, 2014 Sep.1,2014 Sep. 2,2014 Sep. 3, 2014 Sep. 4, 2014
Flow of foreian exchanae position adiusted by forwards = a+ b.-c.i+e+1 993 295 210 1561 33
Flow of foreian exchanae position =a+ b.ii - c.ii + € + 613 373 1056 1353 272
a. Spot purchases with non-bankina costumers 3455 3395 1645 3427 1684

i Purchases 3411 2182 3485 2510 3126
ii. () Sales 6866 557.8 513.1 593.7 4810
b. Forward purchases with non-bankina costumers -105 159.0 286 94.7 -2106
i Pacted 4828 255.1 3285 4306 1799
ii. () Redemotion 4933 96.1 3571 336.0 3906
C. Forward sells with non-bankina costumers -48.4 722 98,1 1154 -221.8
i, Pacted 167.3 725 307.4 3428 1649
ii. (-} Redemption 2157 0.4 209.3 227.4 386.7
d. Interbank operations
i 8182 2327 5475 502,9 368.4
i Forward 460 181,0 1350 1300
e. Spot sales due to NDF redemption and swaps 200 107 639 856 1450
i Purchases 102,1 02 2082 2120 3865
ii. (-) Sales 731 10,9 1442 1264 2415
f. Net operations with other financial institutions 1002 2172 585 132 46.7
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8440 28507 28527 28498 28540
(*) Preliminar information

= day(s)

= week(s)
month(s)

= year(s)
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