CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Jul 16 Jul 17 Jul 18 Jul 19 Jul 20

1. Commercial bank current account before Central Bank operations 9924.8 9713.3 9295.4 10 314.0 10 443.6

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 50.0 100.0 100.0 100.0
Proposals received 216.5 4279 200.7 153.6 3140 2220 360.0 3340
Maturity 360d 175d 359d 174d 357d 274d 356d 273d
Interest rate : Minimum 3.99 3.98 3.95 3.98 3.95 3.94 4,00 4,00

aximum 4.10 4.00 3.99 4.00 3.96 3.95 4,00 4,00
Average 4.04 3.99 3.98 3.99 3.95 3.95 4,00 4,00
Stock 19 450.9 19 550.9 19 600.9 18251.0 18451.0
Next maturity CD BCRP (aua 9. 2012) 1499.9 1620.1 1620.1
CD BCRP matured 23 iul. 2012

V. Auction sale of time deposits in domestic currency 1300.0 1900.0 1400.0 2200.0 2400.0
Proposals received 1519.3 2501.2 24746 3126.0 34945
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.88 3.92 4.00 4.00 4.05

Maximum 4.10 4.18 4.15 4.15 4.15

Averaage 3.99 4.09 4.10 4.14 411
Stock 1300.0 1900.0 1400.0 2200.0 2400.0
Next maturity of Time Deposits (jul 23, 2012). 2400.0
Time Deposits matured from 23 to 26 iul. 2012 2400.0

vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock 1520.0 1520.0 1520.0 1520.0 1520.0
Next maturity COR BCRP (jul 26, 2012) 728.0 780.0 780.0 780.0
CDR BCRP matured from 23 to 26 iul. 2012 13200
b. Central Bank foreign currency operations at over-the-counter 813 296.1 2018 429.8
i. Purchase (millions of US$) 31.0 113.0 77.0 164.0
Average exchange rate (S/. US$) 26210 2.6202 2.6205 2.6209
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. Commercial bank current account before close of the day 8 656.0 8009.4 8047.2 8393.8 7843.6

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

Fee (daily efective rate) 0.0134% 0.0134% 0.0134% 0.0134% 0.0133%
b. Outcome of the direct temporarv buyvina 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

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 8 656.0 8009.4 8047.2 8393.8 7843.6
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 15196.9 15196.9 15196.9 15196.9 13763.9
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 19.9 19.9 19.9 19.9 17.9
¢. Cumulative average current account in domestic currency (millions of S1.) 111776 107812 106182 104753 103437
d. Cumulative average current account in domestic currencv (% of liabilities subiect to reserve i *) 15.4 154 15.4 154 135

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 843.0 10255 956.5 1335.0 1312.6

Interest rate : Minimum / Maximum / Average 4,15/4,25/4,21 4,15/4,30/4,23 4,15/4,30/4,24 4,15/4,30/4,25 4,20/4,25/4,24
b. Interbank operations (foreian currency) 66.7 170.2 238.9 347.5 2395

Interest rate : Minimum / Maximum / Average 0,75/1,00/0,84 0,60/0,80/0,75 0,60/0,75/0,61 0,55/0,65/0,60 0,60/0,60/0,60
c. Secondary market of CDBCRP and CDBCRP-NR 33.0 350.0 837.0 615.0 320.6

6 month term (amount / average interest rate) 2,0/4,00 10.0/3.98 36.0/3.95

12 month term (amount / averaqe interes rate) 20.0/4,00 40.0/3.95

224 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Jul 13 Jul 16 Jul 17 Jul 18 Jul 19
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f -2.6 137.2 -29.5 -21.2 -17.9
Flow of foreian exchanae position =a+ b.ii-c.i+e+f 114.7 74.0 -25.6 -108.7 -149.2
a. Spot purchases with non-banking costumers 294.0 1303 85.4 -32.1 14.1

i Purchases 559.3 3112 290.5 2425 270.6

ii. () Sales 265.2 180.9 205.1 2746 256.5

b. Forward purchases with non-bankina costumers -24.9 7.4 -93.8 100.2 243
i Pacted 4.4 156.6 726 2458 1416
ii. () Redemption 293 149.2 166.4 1455 117.4
C. Forward sells with non-bankina costumers 92.4 -55.8 -89.9 127 -107.0
i Pacted 1221 1218 78.7 3437 29.2
ii. () Redemption 298 1775 168.6 330.9 136.1
d. Interbank operations
i Spot 385.7 488.4 566.3 656.5 2671
ii. Forward 158.0 104.5 165.0 85.0 108.0
e. Spot sales due to NDF redemption and swaps 6.1 29 24 1865 195
i Purchases 230 1449 165.9 329.4 1327
ii. () Sales 16.9 141.9 1635 143.0 1131
f. Net operations with other financial institutions -185.0 -31.0 41112 777 -164.0
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2.6247 2.6228 2.6191 2.6198 2.6203

(*) Preliminar information

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

y. = year(s)




