CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
May. 12, 2014 May. 13, 2014 May. 14, 2014 May. 15, 2014 May. 16, 2014

1. Commercial bank current account before Central Bank operations 87239 8686,0 8566,4 80459 69954

2. Monetary and exchande Central Bank operations before Close of the dav
a. Central Bank monetary operations

i Auction sale of CD BCRP. 750 1000 999 1001 1000 1000 1000 1000 1000 1000 2000 2000 2000 200.0
Pronosals received 4117 420.0 3493 2234 487.9 401.6 410.0 436.5 4505 465.0 363.0 706.0 7814, 616.0
178d  360d  178d 86d 177d  350d 540d  85d 176d 3s7d  175d  357d 174d 356d
Interest rate : Minimum 342 3.70 341 3.50 3.40 3.65 353 3.62 3.60 3.60 350 3.65 371 358
imum 342 370 377 395 345 380 353 385 372 370 399 369 382 384
Averace 342 3.70 3.70 3.89 3.42 353 3.74 3.70 3.68 3.87 3.68 3.76 3.7
Stack 112950 11595.1 118951 12395.1 12795.1
Next maturity CD BCRP (Jun 12. 2014) 450.0 4500 450.0 4500
CD BCRP matured from Mav 19 to 23. 2014
ii. Outcome of the buvina auction sale securities (Reno)
Pronosals received
Maturitv
Interest rate : Minimum
aximum
Average
Stock 100.0 100.0 100.0 100.0 100.0
Next maturity REPO (Aud. 7. 2014). 1000 1000 1000 100.0
REPO matured from Mav 19 to 23. 2014
vi. Auction sale of CDR BCRP 1000
Proposals received 120.0
61d
Interest rate : Minimum 0.12
imum 013
Averaae 013
Stack 25780 23360 20360 18930 18730
Next maturity COR BCRP (May 19. 2014) 2420 2430 200 300.0
CDR BCRP matured from Mav 19 to 23, 2014 8050 263,0 200 12000
vi. Auction sale of Swap operation in foreign currency 300,0
Proposals received 710,0
Maturity 549d
Interest rate : Minimum 4,30
Maximum 492
Average 4,64
Stock 13000 13000 13000 13000 16000
Next maturity Swap (August 7, 2014) 100,0 100,0 100,0 100,0
Swap matured from Mav 19 to 23. 2014
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$)
i Purchase (millions of US$)
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 84490 83859 82664 74459 68954

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

Fee (dailv efective rate) 0,0126% 0,0126% 0,0126% 0,0126% 0,0126%
b. Outcome of the direct temporary buvina securities (Repo)

Interest rate 4,80% 4,80% 4,80% 4,80% 4.80%
c. Monetary requlation credit

Interest rate 4,80% 4,80% 4,80% 4,80% 4.80%
d. Overniaht deposits in domestic currency 3828 4533 13607 5289 27268

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 8 066.2 79326 6905.7 6917.0 41686
a Cumulative average reserve balances in domestic currency (millions of S13 () 130422 138246 13014.3 130324 128068
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 144 141 143 143 141
c. Cumulative averaae current account in domestic currency (millions of S/.) 77144 77465 76864 77046 74790
d. Cumulative averace current account in domestic currency (% of liabiliies subiect to reserve - 85 87 85 85 82

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 10508 1027.0 16730 12479 7435

Interest rate : Minimum / Maximum / Averaae 4,00/4,00/4,00 4,00/4,00/4,00 4,00/4,00/4,00 3,90/4,00/4,00 3,75/4,00/3,88
b. Interbank operations (foreian currencv) 1135 1215 133.0 125.0 .|
Interest rate : Minimum / Maximum / Average 0,10/0,10/0,10 0,10/0,12/0,10 0,10/0,10/0,10 0,10/0,10/0,10 0,10/0,10/0,10
c. Secondary market of CDBCRP and CDBCRP-NR 400 58,0 327 102.7 40,0
6 month term (amount / average interest rate) 450/3.40 300/342 250/3.73
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 09 Mayo 2014 12 Mayo 2014 13 Mayo 2014 14 Mayo 2014 15 Mayo 2014
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+ e+ 1 56.0 45 929 35.1 82,1
Flow of foreian exchanae position  =a+ b.ii - c.ii + € + 834 135 159 1140 61
a. Spot purchases with non-bankina costumers 329 745 63.1 88 237

i Purchases 369.8 2493 347.2 336.4 370.1

ii. () Sales 4028 3239 4103 3277 3038
b. Forward purchases with non-bankina costumers 229 -151.0 110.1 -1138 513

i Pacted 1246 1367 3675 3011 1868

ii. (-} Redemntion 1476 287.7 2575 4150 1354
C. Forward sells with non-bankina costumers 45 -133.1 331 353 1396

i, Pacted 2349 64.1 2109 3115 206.7

ii. (-} Redemption 2303 1972 1779 276.2 67.1
d. Interbank oerations

i Spot 109083 10910 617,0 946,7 11011

i Forward 304,0 120,0 145,0 80,0 104,0
e. Spot sales due to NDF redemption and swaps 1995 1053 857 782 173

i Purchases 2296 1898 1772 276,0 64,8

ii. () Sales 30,1 84,6 915 197,7 415
. Net operations with other financial institutions 03 07,7 863 117 558
9. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 27874 2,7840 2,7846 27845 2,7875
(*) Preliminar information
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