CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Aug. 11,2014 Aug. 12, 2014 Aug. 13,2014 Aug. 14,2014 Aug. 15, 2014
1. Commercial bank current account before Central Bank operations 85615 83552 71361 61876 55757
2. Monetary and exchanae Central Bank operations before close of the dav.
a. Central Bank monetarv operations
i._ Auction sale of CD BCRP 100.0 2000 1000 2000 1000
Proposals received 435.0 506.0 321.0 611.0 468.0
Maturity 185d 120d 547d 182d 364d
Interest rate : Mvmmum 338 3.40 3.60 3.50 3.50
358 358 366 355 361
Averane 3.49 .55 3.63 352 3.5
Stock 156847 156847 159847 16 284.7 162848
Next maturity CD BCRP (Se. 11. 2014) 8200 8200 8200
CD BCRP matured from Auaust 18 to 22, 2014
ii. Outcome of the buvina auction sale securities (Repo) 150.0
Proposals received 3750
turity 90d
Interest rate : Minimum 3.78
Maximum 3.78
Average 378
Stock 500.0 500.0 500.0 500.0 650.0
Next maturity REPO (Octuber 9. 2014), 400.0 400.0 400.0
REPO matured from Auaust 18 to 22. 2014
v. Auction sale of time deposits in domestic currency
Proposals received
turity
Interest rate : Minimum
Maximum
Average
Stock
Next maturitv of Time Deposits
Time Denosits BCRP matured from Auaust 4 to 8. 2014
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate vamum
oD
Stock
Next maturity CDR BCRP
CDR BCRP matured from Julv 24 to 25 2014
Vi. Auction sale of Swap operation in foreian currencv
Proposals received
Maturit
Interest rate : Minimum
Maximum
Averae
Stock 32000 32000 32000 32000 32000
Nexl mammv Swan (October 9. 2014) 400.0 400.0 400.0
red from Auaust 18 to 22. 201
b. Cemral Bsnk icremn currency operations at over-the-counter -27.9
i. Purchase (millions of USS) 100
werage exchange rate (S/. US$) 28
ii. Sellina  (millions of US$)
werage exchanae rate (S/. USS)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
ii. Sellina (millions of US$)
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 84615 83552 6836.0 58876 57536
4. Central Bank monetary operations
a. Swap oerations of foreian currency.
Fee (dailv efective rate) 0.0126% 0,0126% 0,0126% 0,0126% 0,0126%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
c. Monetary requlation credit
Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
d. Overniaht deosits in domestic currency 14643 1256.0 455.0 478.7 482.9
Interest rate 2,55% 2,55% 2,55% 2,55% 2,55%
5.C bank current account in the BCR at close of the dav 69972 7099.2 63811 54089 52707
a Cumulative average reserve balances in domestic currency (millions of ST () 123922 123922 123022 123022 123922
b Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) () 132 132 132 132 132
c. Cumulative averaqe current account in domestic currency (millions of S/.) 75227 68351 72045 68351 6835,1
d_Cumulative average current account in domestic currency (% of liabilties subiect to reserve o) 7.3 7.3 73 73 73
6. Interbank market and Secondary market of CDBCRP.
a Imerbsnk operations (domestic currency) 1636, 1278, 1164, 919.0 1203,
‘est rate : Minimum / Maximum / Average 3,75/3,80/3,77 3,75/3,75/3,75 3.,60/3,75/3,71 3,70/3,75/3,74 3,75/3,80/3,77

b. Imerbank operations (foreian currencv)
Interest rate : Minimum / Maximum / Average

175
0,12/0,15/0,15

285
0,12/0,15/0,13

0,12/0,12/0,12

0,12/0,12/0,12

0,12/0,12/0,12

c. Secondary market of CDBCRP and CDBCRP-NR 150 1438 20 1950
6 month term (amount / averaae interest rate) 195,0/3,52
12 month term (amount / averaae interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (mi of US$) Aug. 8, 2014 Aug. 11,2014 Aug. 12,2014 Aug. 13,2014 Aug. 14, 2014
Flow of foreian exchanae position adiusted by forwards a+hi-cite+f 330 -98,8 1127 92,2 65,7
Flow of foreian exchande position = a+ b~ i+ e+ 102 -166.1 358.1 -87.4 841
a. Spot purchases with non-bankina costumers -115,9 -211,7 -222,7 -2325 47,0

i. Purchases 3722 306.4 206.0 2915 399.9

ii. (1) Sales 488,1 518,2 4286 5240 352,9
b. Furward uurchases with non-bankina costumers 10.8 103.3 -570.0 16.7 -190.5
1847 2261 1546 206.3 1201

i () Redemnuon 173.9 1228 7245 189.6 310.6

C. Forward sells with non-banking costumers -119 36.0 -324,7 215 -172,1
i te 233.0 2484 181.0 1447 2265
ii. () Redemption 2448 2124 5057 1233 3986

d. Interbank operations.

i 12827 14910 1668,0 15459 11056
i Forward 150,0 230,0 65,0 305,0 55,0

e. Spot sales due to NDF redemption and swaps 190.0 1301 3578 790 1190
i Purchases 2428 182,6 500,6 1212 3497
ii. (1) Sales 52,8 52,4 142,9 422 2308

1. Net operations with other financial institutions 70 52 41 03 62

g. Monetary regulation credit

Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8004 2,7891 2,7890 2,7947 2,7937

(%) Preliminar information

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




