CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Ago. 4, 2014 Ago. 5. 2014 Aug. 6, 2014 Aug.7,2014 Aug. 8, 2014

1. Commercial bank current account before Central Bank operations 65431 67355 70238 7467,0 73584

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

i. Auction sale of CD BCRP 1000 100.0 100.0
Proposals received 3440 316.1 5515
Maturity 1d 554, 371d
Interest rate : Minimum 355 359 337
Maximum 361 364 345
Averace 3.60 363 343
Stock 164948 164948 165948 155847 15584.7
Next maturity CD BCRP (Sep. 11. 2014) 11101 820.0 8200
CD BCRP matured from Auaust 11 to 15, 2014 11101
ii. Outcome of the buvina auction sale securities (Repo) 1500.0 1000.0 800.0 300.0 800.0
Proposals received 1850.0 1390.0 1190.0 600.0 12150
turity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.77 3.79 3.80 3,82 3.86
aximum 3.80 382 381 3.82 3.86
Average 3.79 3.80 3.80 3,82 3.86
Stock 2100.0 1600.0 1400.0 800.0 13000
Next maturity REPO (Auaust 8. 2014). 1000.0 300.0 8000
REPO matured from Auaust 11 to 15. 2014 1100.0 300.0 8000
V. Auction sale of time deposits in domestic currency
Proposals received
turity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of Time Deposits
Time Deposits BCRP matured from Auaust 4 to 8. 2014
vi. Auction sale of CDR BCRP
Proposals received
turity
Interest rate : Minimum
Jaximum
Averace
Stock
Next maturity CDR BCRP
CDR BCRP matured from Julv 24 to 25 2014
Vi. Auction sale of Swap operation in foreian currency
Proposals received
turity
Interest rate : Minimum
Maximum
Average
Stock 3300.0 3300.0 3300.0 32000 32000
Next maturity Swa (October 9. 2014) 100.0 400.0 4000
Swap matured from Auaust 11 to 15. 2014 1000
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchanae rate (S/. US$)
ii. Sellina (millions of USS)
Average exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (millions of USS)
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 79431 77355 77238 7667.0 81584

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

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

Interest rate 4.80% 4.80% 4,55% 4,55% 455%
c. Monetarv requlation credit

Interest rate 4,80% 4,80% 4,55% 4,55% 4,55%
d. Overniaht deposits in domestic currency 3945 454.4 452.2 4510 2070.2

Interest rate 2,80% 2,80% 2,55% 2,55% 255%

5.C bank current account in the BCR at close of the dav 7 548.6 72811 72716 72160 6088.2
a Cumulative average reserve balances in domestic currency (millions of S7) (*) 125639 136180 133685 133760 123922
b Cumulative averaqe reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 130 145 143 143 132
¢. Cumulative average current account in domestic currency (millions of S/.) 82558 80609 79194 78189 68351
d_Cumulative averaae current account in domestic currency (% of liabilities subiect to reserve * 7.7 86 8.4 8.4 73

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 8010 1180,0 1406.0 1277,0 13700

Interest rate : Minimum / Maximum / Average 3,75/3,803.77 3,75/3,80/3.76 3,75/3,80/3.77 3.75/3,80/3.78 3,75/3,.80/3.78
b. Interbank oerations (foreian currency) ¥ 14555 1505 | !
Interest rate : Minimum / Maximum / Average 0,12/0,12/0,12 0,12/0,15/0,14 0,12/0,15/0,13 0,12/0,12/0,12 0,12/0,12/0,12
c. Secondary market of CDBCRP and CDBCRP-NR 821 230 56.0 50
6 month term (amount / average interest rate) 23,0/3,60
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) 01 Agosto 2014 04 Agosto 2014 05 Agosto 2014 06 Agosto 2014 Aug.7,2014
Flow of foreian exchanae position adiusted by forwards = a+ b.i-ci+ e+ 754 1015 7.4 326 779
Flow of foreian exchanae position = a+ b.i - c.ii + e + f 342 -185 -56.9 532 207
a. Spot purchases with non-bankina costumers 843 -83.0 1324 5.2 -108.9

i, Purchases 257.4 2135 320.1 2812 2915
ii. () Sales 3417 2965 4525 2863 4004
b. Forward purchases with non-bankina costumers 80.0 168.6 416 68,6 -216
i 2230 3269 3524 2900 3288
ii. () Redemption 1430 158.3 3108 3586 3504
C. Forward sells with non-banking costumers 1211 485 521 -48.1 -78.8
i, Pacted 1708 164.8 2795 2734 3745
ii. () Redemption 497 116.2 2274 3215 4533
d. Interbank operations
i Spot 886,2 1004,0 11316 8530 10375
i 1200 2530 1850 130,0 1300
e. Spot sales due to NDF redemption and swaps 403 103 04 335 2240
i hases 295 1151 2004 3210 4531
ii. () Sales 89,8 1048 2000 2876 2202
f. Net operations with other financial institutions 30 121 83 123 85
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,7966 2,8023 2,8129 28105 28100
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