CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jun. 16, 2014 Jun. 17, 2014 Jun. 18, 2014 Jun. 19, 2014 Jun. 20, 2014

1. Commercial bank current account before Central Bank operations 6862,5 67731 62225 5858,1 56796

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

i.Auction sale of CD BCRP 100,0 2000 2000 1000 100.0 1000 100.0
Proposals received 492.1 8335 667.0 4705 585.4 4818 2420
turity 178d 28d 86d 540d 357d 175d 174d
Interest rate : Minimum 376 3.70 367 374 368 363 3.70
imum 3.76 382 382 379 3,68 3.80 3.80
Average 376 374 374 377 368 378 3.78
Stock 15245.1 154451 155451 157451 158451
Next maturity CD BCRP (Jul. 10. 2014) 2350.1 23501
CD BCRP matured Jun. From 23 to 27. 2014
ii. Outcome of the buvina auction sale securities (Reno)
Pronosals received
Maturity
Interest rate : Minimum
imum
Average
Stock 100.0 100.0 100.0 100.0 100.0
Next maturity REPO (Auqust. 7. 2014). 100.0 100.0
REPO matured Jun. From 23 to 27. 2014
vi. Auction sale of CDR BCRP.
Proposals received
turity
Interest rate : Minimum
imum
Average
Stock 7100 7100 7100 7100 7100
Next maturity CDR BCRP (Jun 30. 2014) 100 100
CDR BCRP matured Jun. From 23 to 27. 2014
vi. Auction sale of Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 22000 22000 22000 22000 22000
Next maturity Swap (Auqust 7. 2014) 100.0 1000
Swap matured Jun. From 23 to 27. 2014
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
i 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 6562.5 6573.1 61225 5658.1 55796

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

Fee (daily efective rate) 0,0126% 0,0125% 0,0125% 0,0126% 0,0125%
b. Outcome of the direct temporarv buvina securities (Repo)

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

Interest rate 4.80% 4,80% 4,80% 4,80% 4,80%
d. Overniaht deposits in domestic currency 2555 2406 382.4 3304 2556

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 6307.0 63325 5 740.1 5327.7 5324.0
a Cumulative average reserve balances in domestic currency (millions of 1) (*) 121896 121544 121080 120527 119964
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) () 130 130 129 129 128
¢. Cumulative average current account in domestic currency (millions of S1.) 69310 69147 6849.4 68168 67421
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve & 7.4 74 73 73 72

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 13555 1033.0 12798 11448 1304,0

Interest rate : Minimum / Maximum / Average 3,95/4,00/3,96 3,95/4,00/3.99 3,95/4,00/3.99 3,95/4,05/3,97 4,00/4,05/4,01
b. Interbank operations (foreian currencv) X 400 153.0 75.0 .
Interest rate : Minimum / Maximum / Average 0,10/0,15/0,11 0,10/0,10/0,10 0,10/0,15/0,12 0,10/0,20/0,13 0,10/0,10/0,10
c. Secondary market of CDBCRP and CDBCRP-NR 2000 1515 1250
6 month term (amount / averace interest rate) 1000 / 375
12 month term (amount / averaae interes rate) 200 / 3.68
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 13 Junio 2014 16 Junio 2014 17 Junio 2014 18 Junio 2014 19 Junio 2014
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+ e+ 60.2 1018 247 345 1138
Flow of foreian exchanae position = a + bii - C.ii + e + f 11,0 1048 1368 791 835
a. Spot purchases with non-bankina costumers 72,9 13.1 285 -175.7 -292.2

i, Purchases 361.7 3526 2266 2860 2314
ii. () Sales 4346 3395 1981 4616 5236
b. Forward purchases with non-bankina costumers -40.2 548 302 160.2 910
i Pacted 2116 207.8 3045 3089 3409
ii. () Redemption 2518 2626 3347 1488 4320
C. Forward sells with non-bankina costumers 310 518 618 1156 -60.8
i Pacted 2378 1339 20255 2176 199.7
ii. () Redemption 2068 1857 1406 1021 260.4
d. Interbank operations
i 8191 3585 6685 8759 8713
i Forward 88,0 65,0 1550 68,0 1104
e. Spot sales due to NDF redemption and swaps 390 137 881 297 357
i Purchases 1701 179,0 1378 101,9 2569
ii. () Sales 1311 1653 2259 52,2 2213
f. Net operations with other financial institutions 01 12 23 02 15
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,7928 2,7954 2,8029 2,8017 27994

(*) Preliminar information

= day(s)
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