CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jul. 7,2014 Jul. 8,2014 Jul.9,2014 Jul. 10,2014 Jul. 11, 2014

1. Commercial bank current account before Central Bank operations 78446 6796,7 64447 8180,0 8154,6

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

i. Auction sale of CD BCRP 1000 100.0 1000 00,0
Proposals received 526.7 506.5 7520 1406.0
Maturity 185d 547d 364d 181d
Interest rate : Minimum 3.70 3.85 372 345

370 3,97 372 360
Averace 3.70 3.92 372 3.55

Stock 166452 166452 167452 144951 147951
Next maturity CD BCRP (Jul. 14. 2014) 23501 600.1 600.1
CD BCRP matured Julv from 14 to 18. 2014 23501 600.1

ii. Outcome of the buvina auction sale securities (Repo) 500.0 500.0 500.0

Proposals received 10000 500.0 10000
turity 1d 1d 1d
Interest rate : Minimum 412 412 4,08
laximum 415 413 410
Average 414 413 4,09
Stock 2000.0 1000.0 1000.0 500.0 500.0
Next maturity REPO (Aua. 7. 2014). 500.0 1000 1000
REPO matured Julv from 14 to 18. 2014 500.0

vi. Auction sale of CDR BCRP

Proposals received
turity

Interest rate : Minimum

jaximum

Averace

Stock 5000 5000 5000 5000 5000
Next maturity CDR BCRP (Jul. 15. 2014) 1000 1000 1000
CDR BCRP matured Julv from 14 to 18 2014

Vi. Auction sale of Swap operation in foreian currencv 300.0
Proposals received 3000

turity 731d
Interest rate : Minimum 351
Maximum 3.86
Averace 367
Stock 29000 29000 29000 29000 2900.0
Next maturitv Swap (Auaust 7. 2014) 100.0 100.0 00.0
Swap matured Julv from 14 to 18. 2014
b. Central Bank foreian currency oberations at over-the-counter
i. Purchase (millions of US$)
Averae exchange rate (S/. US$)
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

BIC bank current account before close of the dav’ 82446 7296.7 6844.7 70800 71546

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

Fee (dailv efective rate) 0.0127% 0,0126% 0,0126% 0,0126% 0,0126%
b. Outcome of the direct temporarv 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 deosits in domestic currency 1875 1936 2014 212 20,0

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 8057.1 71031 66433 7058.8 7134.6
a Cumulative average reserve balances in domestic currency (millions of S/ (%) 136609 135009 135341 134192 132520
b Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) () 145 143 143 142 140
c. Cumulative averaae current account in domestic currency (millions of S/.) 86245 84343 84964 83527 81854
d_Cumulative average current account in domestic currency (% of liabilties subiect to reserve o) 9.1 9.0 88 87

6. Interbank market and Secondary market of COBCRP'

a. Interbank operations (domestic currency) 11530 14105 15760 1388,0 14920
Interest rate : Minimum / Maximum / Average 4,05/4,15/4,09 4,05/4,10/4,07 4,05/4,10/4,05 4,05/4,10/4,05 3,75/3,80/3,76
b. Interbank operations (foreian currency) 168.0 1820 187.0 142.0 2500
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,20/0,15 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 98.0 300 170 101,0

6 month term (amount / averaae interest rate) 98,0/3,70

12 month term (amount / averaae interes rate) 101.0/3.70

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 04 Julio 2014 07 Julio 2014 08 Julio 2014 09 Julio 2014 10 Julio 2014
Flow of foreian exchange position adiusted by forwards = a+ b.i-Gi+ e+ E . 2 y
Flow of foreian exchanae position = a+ b.i - c.ii + e + f 1400 535 1717 52.1
a. Spot purchases with non-bankina costumers 99.7 388 177.4 318

i, Purchases 3201 3820 3680 4217

ii. () Sales 2203 3432 190.7 3899

b. Forward purchases with non-bankina costumers 63 -39.4 -35.8 86.3
i 457 167.1 116.2 1605
ii. () Redemotion 39.4 2065 1519 743
C. Forward sells with non-banking costumers 468 15 1046 839
i Pacted 616 1268 2003 3306
ii. () Redemption 148 1283 95,7 246,7
d. Interbank operations
i. Spot 6140 880,3 9717 3690 11822
i 20,0 203,0 147,0 920 1250
e. Spot sales due to NDF redemption and swaps 7 21051 7.7 469 1980
i hases 12,4 153,6 128,1 95,6 2412
ii. () Sales 07 2586 1958 1425 433
1. Net operations with other financial institutions 40 763 a1 150 52
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 27757 27734 27837 2,7830 2,798
(%) Preliminar information

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




