CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Oct. 21 Oct. 22 Oct. 23 Oct. 24 Oct. 25

1. Commercial bank current account before Central Bank operations 15 488,3 15537,9 15 265,3 15 301,0 15342,9

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

a. Central Bank monetary operations
i Auction sale of CD BCRP 500 200,0 100.0 200,0 500 200,0 50,0 100.0
Proposals received 2685 589.0 387.0 788.0 240,0 682.0 280,0 537,0
Maturity 171d 353d 534d 352d 533d 351d 350d 105d
Interest rate : Minimum 3,81 3,90 3,95 3,85 3,91 3,85 3,83 3,85
aximum 3,88 3,90 3,95 3,90 3,91 3,85 384 3,95
Average 5 3,90 3,95 3,88 1 3.85 384 3.92
Stock 19 763,1 20 0631 20313.1 20 463.1 20 463,1
Next maturity CD BCRP (Nov. 7. 2013) 1399.9
CD BCRP matured from Oct. 28 to 31, 2013
V. Auction sale of time deposits in domestic currency 65959 67500 64712 70001 67342
Proposals received 65959 74959 64712 7507.2 67342
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 414 4,16 4,16 419 417
Maximum 425 4,25 4,25 4.25 4.25
Average 422 4,23 4,23 424 4.23
Stock 65959 67500 64712 70001 67342
Next maturitv of Time Deposits (Oct. 28. 2013) 6734.2
Time Denosits BCRP matured from Oct. 28 to 31. 2013 6734.2
vi. Auction sale of CDR BCRP 100
Proposals received 200
Maturity 63d
Interest rate : Minimum 0.15
aximum 0.15
Averace 0.15
Stock 12350 9350 9350 935.0 935.0
Next maturity CDR BCRP (Oct. 28. 2013) 530.0
CDR BCRP matured from Oct. 28 to 31. 2013 640.0
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchanae rate (S/. US$)
ii. Sellina ~(millions of US$)
Average exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) -50.0 -50.0
i. Purchase (millions of US$)
ii. Sellina ~(millions of US$) 50.0 50.0
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 dav 86324 8487.9 85441 81509 8608.7

4. Central Bank monetarv operations
a. Swan operations of foreian currencv.

Fee (dailv efective rate) 0.0127% 0.0127% 0.0127% 0.0127% 0.0140%
b. Outcome of the direct temporarv buvina securities (Repo)

Interest rate 5.05% 5.05% 5.05% 5.05% 5.05%
c. Monetarv reaulation credit

Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overniaht deposits in domestic currency 35,2 50,4 525 313 319

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 8597.2 84375 84916 81196 85768
a Cumulative average reserve balances in domestic currency (millions of S7.) (*) 15563,8 15 663,9 15549,6 15 401,0 15 154,6
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (‘ 17,1 7.2 17.0 16,9 16,6
¢. Cumulative average current account in domestic currency (millions of S/.) 11.248,9 111211 10 777,6 10 678,2 10 420,4
d_Cumulative average current account in domestic currency (% of liabilities subiect to reserve G 121 122 121 11,7 114

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 720, . 7224 1 462.0

Interest rate : Minimum / Maximum / Averade 4,25/4,25/4,25 4,15/4,25/4,23 4,2014,30/4,25 4,17/4,25/4,25 4,17/4,25/4,24
b. Interbank operations (foreian currency) 33,0 ! X
Interest rate : Minimum / Maximum / Average 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 99.0 1253 1100 57.0 52,0
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$) 18 Octubre 21 Octubre 22 Octubre 23 Octubre 24 Octubre
Flow of foreian exchanae position adiusted by forwards = a+ bi-c.i+e+f 94.0 2157 60.8 244 388
Flow of foreian exchande position =+ bii - c.ii + e + f 492 -2133 -168.8 425 224
a. Spot purchases with non-bankina costumers 34.3 34.1 655 -69.4 75

i, Purchases 3232 2526 1722 1447 2317

ii. () Sales 288.9 2185 2378 2141 2241
b. Forward purchases with non-bankina costumers 36.1 -20.4 139.4 73.2 -65.8

i, Pacted 158.9 159.4 3203 1125 97.6

ii. (-) Redemption 1228 179.8 180.9 39.3 1633
C. Forward sells with non-bankina costumers -8.6 -17.9 314 55.1 -62.1

i, Pacted 730 80.0 180.0 2385 205.0

ii. (-) Redemption 816 97.9 1486 1833 267.1
d. Interbank operations

i Spot 3480 451,0 5742 3945 504,6

i Forward 101,0 100 95,0 186,0 159,0
e. Spot sales due to NDF redemption and swaps 218 765 A7 1581 1450

Purchases 772 90,4 1483 1824 2669

ii. () Sales 105,0 167,0 1654 243 1219
f. Net operations with other financial institutions 16 2528 1185 130 63
g. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,7650 2,7765 2,7637 2,7640 2,7619
(%) Preliminar

= day(s)
= week(s)
= month(s)
= year(s)
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