CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Aug. 25, 2014 Aug. 26, 2014 Aug. 27, 2014 Aug. 28, 2014 Aug. 29, 2014

1. Commercial bank current account before Central Bank operations 51925 44721 40904 30257 2639,2

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

i. Auction sale of CD BCRP 100.0 100.0 100.0
Pronosals received 398.0 238.0 203.0
Maturity 171d 533d 350d
Interest rate : Minimum 3.49 3.64 3.65
Maximum 3.65 3.69 3.65
Averace 351 3.69 3.65
Stock 16 884.8 16 884.8 16 984.8 17 084.8 170848
Next maturitv CD BCRP (Sep. 11. 2014) 820.0 820.0 820.0
CD BCRP matured from Sentember 1 to 5. 2014
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturitv
Interest rate : Minimum
Maximum
Averaae
Stock 650.0 650.0 650.0 650.0 650.0
Next maturity REPO (Octuber 9. 2014). 400.0 4000 400.0
REPO matured from Seotember 1 to 5. 2014
vi. Auction sale of CDR BCRP 300.0 300.0 3000 300.0
Pronosals received 450.0 970.0 430.0 315.0
Maturity 61d 61d 61d 63d
Interest rate : Minimum 0.04 0.03 0.04 0.02
Maximum 0.15 0.05 0.15 0.10
Averace 0.07 0.04 0.09 0.04
Stock 1300 130.0 730.0 1030.0 13300
Next maturity COR BCRP (October 20. 2014) 130.0 130.0 130.0
CDR BCRP matured from Sentember 1 to 5. 2014
vi. Auction sale of Swap operation in foreian currencv
Proposals received
Maturity
Interest rate : Minimum
Maximum
Averaae
Stock 32000 32000 32000 3200.0 32000
Next maturitv Swap (October 9. 2014) 400.0 400.0 400.0
‘Swap matured from Sentember 1 to 5. 2014
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
ii. Sellina ~ (millions of US$)
rerage exchanae rate (S/. US$)
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. C bank current account before close of the dav. 40925 38721 33904 2625.7 23392

4. Central Bank monetary operations
a. Swap operations of oreian currency.

Fee (dailv efective rate) 0,0124% 0,0124% 0,0124% 0,0124% 0.0124%
b. Outcome of the direct temporary buvina securities (Reno) 280.0

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

Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
d. Overniaht deposits in domestic currencv 11863 2183 652.2 2259 319.7

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 2906.2 3653.8 27382 23998 22995
a. Cumulative averaae reserve balances in domestic currency (millions of S/.) (*) 11624,2 117471 11416,1 112931 112114
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 124 125 122 120 119
c. Cumulative average current account in domestic currency (millions of S/.) 62646 59609 58415 57186 5636,9
d._Cumulative average current account in domestic currency (% of liabilities subiect to reserve ) 6.4 6.6 6.2 6.1 6.0

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currencv) 9715 718,0 1 . 12700 14101

Interest rate : Minimum / Maximum / Averaae 3,70/3,75/3,74 3,70/3,75/3,74 3,70/3,75/3,75 3,70/3,80/3,75 3,75/3,80/3,76
b. Interbank operations (foreian currencv) 619 452 430 465 286
Interest rate : Minimum / Maximum / Average 0,12/0,12/0,12 0,12/0,12/0,12 0,12/0,15/0,13 0,12/0,15/0,13 0,12/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 200 30,0 13 1015
6 month term (amount / average interest rate)
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Aug. 22, 2014 Aug. 25, 2014 Aug. 26, 2014 Aug. 27, 2014 Aug. 28, 2014
Flow of foreian exchanae position adiusted by forwards a+bi-ci+te+f 9,9 15,6 172,1 -34.8 91,
Flow of foreian exchanae position =a+ biii-cii+e+f 5.0 -11.2 -107.8 -53.0 510
a. Spot purchases with non-bankina costumers -90.6 -116,8 -292,8 -433,5 -127,2

i Purchases 2518 280.9 283.2 2145 3394

ii. (-) Sales 3425 397.6 576,0 648,1 466.6
b. Forward purchases with non-bankina costumers 112,0 716 1438 169.9 33.2

i Pacted 2611 1933 358,9 4145 1850

ii. (-} Redemntion 149,0 1216 2151 2446 151.8
C. Forward sells with non-bankina costumers 87.2 449 208,1 1517 73

i Pacted 179.0 1133 3136 3349 2136

ii. (-} Redemption 918 68,5 1055 1832 2209
d. Interbank operations

i Spot 14762 1077,0 921,3 11830

i Forward 136,0 40,0 353,22 105,0
e. Spot sales due to NDF redemption and swaps 347 524 154 1383

i Purchases 90,5 66,7 1824 199,1

ii. (-) Sales 558 143 66,9 60,8
1. Net operations with other financial institutions 37 2038 1000
4. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 28283 2,8340 2,8331 2,8408 2,8452

(¥) Preliminar information

day(s)
week(s)
= month(s)
= year(s)




