CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jun. 30,2014 Jul. 1,2014 Jul.2,2014 Jul. 3,2014 Jul.4,2014

1. Commercial bank current account before Central Bank operations 58679 59441 67846 69155 71486

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

i Auction sale of CD BCRP 100,0 1000 100.0
Pronosals received 378.0 2288 346.0
192d 5544 371d
Interest rate : Minimum 3.70 348 3.84
aximum 372 407 400
Averaae 3.72 3.97 3.99
Stock 163452 163452 164452 16 545.2 16 545.2
Next maturity CD BCRP (Jul. 10. 2014) 2350.1 23501 2350.1
CD BCRP matured Julv from 7 to 11. 2014 23500
ii. Outcome of the buvina auction sale securities (Repo) 1000.0 500.0 1000.0 1000.0 1000.0 2000 1000.0 1000.0 200.0 800.0
Pronosals received 20000 17500 20025 2650.0 25000 2390 22500 | 26100 2390 13000
7d 1d 1d 1d 1d 98d 1d 3d 97d 3d
Interest rate : Minimum 420 421 411 412 413 435 411 412 436 416
laximum 420 421 420 415 416 435 416 415 436 417
Average 420 421 13 41 415 435 415 413 436 417
Stock 100.0 1600.0 3100.0 3300.0 3300.0
Next maturity REPO (Jul. 7. 2014). 5000 20000 18000
REPO matured Julv from 7 to 11. 2014 500.0 20000 2800.0
vi. Auction sale of CDR BCRP
Pronosals received
Interest rate : Minimum
imum
Average
Stock 700,0 700,0 700.0 700.0 7000
Next maturity CDR BCRP (Jul. 7. 2014) 200.0 200.0 2000
CDR BCRP matured Julv from 7 to 11. 2014 200.0
vi. Auction sale of Swap operation in foreian currency 200.0 200.0
Proposals received 295,0 2850
Maturity 98d 97d
Interest rate : Minimum 391 381
Maximum 395 395
Averaae 391 3.83
Stock 25000 25000 25000 27000 29000
Next maturitv Swap (Auaust 7. 2014) 100.0 100.0 100.0
‘Swap matured Julv from 7 to 11. 2014
b. Central Bank foreian currencv operations at over-the-counter
i Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
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.Ci bank current account before close of the dav 57679 74441 86846 97155 93486

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

Fee (dailv efective rate) 0,0126% 0,0126% 0,0126% 0,0126% 0,0127%
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 deosits in domestic currency 24035 11 1912

Interest rate 2,80% 2,80% 2,80% 2,80% 2,80%

5.0 bank current account in the BCR at close of the dav 3364.4 74441 86835 92155 91574
a. Cumulative average reserve balances in domestic currency (millions of S73 () 113916 126939 133135 131003 13403.2
b, Cumulative averace reserve balances in domestic currency (% of liabilties subiect to reserve reauirements) (*) 122 194 168 139 143
c. Cumulative average current account in domestic currency (millions of S/.) 63008 74441 74428 80337 8336,6
d_Cumulative average current account in domestic currency (% of liabiliies subiect to reserve ) 66 114 102 85 89

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 12250 964.0 680.0 844.8 4350

Interest rate : Minimum / Maximum / Averaae 3,90/4,00/3,99 4,00/4,25/4,09 4,00/4,13/4,10 4,10/4,20/4,13 4,15/4,15/4,15
b. Interbank operations (foreian currency) . X X X X
Interest rate : Minimum / Maximum / Average 0,10/0,10/0,10 0,10/0,12/0,10 0,10/0,20/0,12 0,10/0,15/0,14 0,10/0,20/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 773 205 100 200
6 month term (amount / average interest rate)
12 month term (amount / averaae interes rate) 464 1370
24 month term (amount / average interest rate)

[7. Operations in the foreign exchange market (millions of US$) 27 Junio 2014 30 Junio 2014 01 Julio 2014 02 Julio 2014 03 Julio 2014
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 1284 67,7 67,5 . -104
Flow of foreian exchanae position = a+ b.ii - c.ii + € + 1959 132 1287 378 -120.4
a. Spot purchases with non-bankina costumers 53.8 -1026 -158,8 772 -146.8

i, Purchases 4066 3054 2260 2229 3116
ii. () Sales 3528 408,0 3848 300,0 4585
b. Forward purchases with non-bankina costumers 5.3 -136.7 67.8 86.1 2432
i Pacted 158,1 2251 1768 1678 3007
ii. () Redemotion 1634 3618 109.0 817 665
C. Forward sells with non-bankina costumers 62,2 -191.1 6.6 -145.1 133.2
i Pacted 1289 1937 97.8 195.9 2336
ii. () Redemotion 66.7 3848 913 3410 1004
d. Interbank oerations
i Spot 13224 10883 7803 11373 12331
i Foward 80,0 1480 42,0 90,0 2050
e. Spot sales due to NDF redemption and swaps 545 1434 139 30L1 779
i, Purchases 58,1 3788 84,1 3410 86,4
ii. () Sales 36 2355 702 399 85
. Net operations with other financial institutions 01 46 a5 24 475
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,7991 2,7949 2,7962 2,7946 2,7830
(%) Preliminar information

= day(s)

week(s)
month(s)

= year(s)




