CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Sep. 22, 2014 Sep. 23, 2014 Sep. 24, 2014 Sep. 25, 2014 Sep. 26, 2014

1. Commercial bank current account before Central Bank operations 2266,1 2202,7 2252,0 17550 13859

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 1000
Pronosals received 237.0 157.0 360.5
Maturity 171d 553d 350d
Interest rate : Minimum 342 355 3.48
Maximum 352 370 351
Averaae 347 363 3.50
Stock 17264.8 172648 173648 17 4648 17 4648
Next maturity CD BCRP (Oct. 9. 2014) 21998 2199.8
CD BCRP matured from September 26 to October 3. 2014
ii. Outcome of the buvina auction sale securities (Repo) 2200.0 2500.0 2547.0 2500.0 3500.0
Pronosals received 37390 34270 2547,0 29380 3985.0
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 356 361 369 369 370
Maximum 3.60 3.70 3.82 381 430
Average 5 368 373 374 379
Stock 3150.0 3450.0 3497.0 3450.0 4450.0
Next maturity REPO (September 29 , 2014). 25000 2547,0 3500.0
REPO matured from September 26 to October 3. 2014 500.0 2547.0 3500.0
vi. Auction sale of CDR BCRP 2900 3000  Desierta 2000 130.0 3000 1000 1150
Pronosals received 290.0 4100 - 200.0 280.0 405.0 100.0 115.0
Maturity 60d 62d 62d 62d 62d 62d 62d 63d
Interest rate : Minimum 0.05 0.05 - 0.15 0.11 0.02 0.07 0.14
Maximum 015 015 - 015 015 013 010 015
Averace 013 0.12 - 015 0.14 7 0.0¢ 0.14
Stock 4360.0 4660,0 4990,0 5390.0 5505.0
Next maturity CDR BCRP (October 20. 2014) 130.0 1300
CDR BCRP matured from September 26 to October 3. 2014
vi. Auction sale of Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 44000 44000 44000 44000 44000
Next maturitv Swap (October 9. 2014) 400.0 400.0
‘Swap matured from September 26 to October 3. 2014
b. Central Bank foreian currencv operations at over-the-counter 8.6 -115.4 -1224.4
i Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
ii. Sellina. (millions of US$) 30 40.0 4230
\verage exchanae rate (S/. USS$) 2,8800 2,8846 2,8946
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 4076.1 4402.7 43604 38704 35465

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

Fee (dailv efective rate) 0,0122% 0,0122% 0,0122% 0,0122% 0.0121%
b. Outcome of the direct temporary buvina securities (Repo)

Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
c. Monetary reaulation credit

Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
d. Overniaht deosits in domestic currency 4986 505.2 504.6 5124 506.0

Interest rate 2,30% 2,30% 2,30% 2,30% 2,30%

5.0 bank current account in the BCR at close of the dav 35175 38975 3855.8 33580 30405
a. Cumulative average reserve balances in domestic currency (millions of S73 () 111241 112395 111643 10940,9 10798.2
b, Cumulative average reserve balances in domestic currency (% of liabilties subiect to reserve reauirements) (*) 119 120 119 1.7 115
c. Cumulative average current account in domestic currency (millions of S/.) 57414 56612 5586,0 53070 52199
d_Cumulative average current account in domestic currency (% of liabiliies subiect to reserve ¢ X X 6.0 5.7 56

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 1008, 604.0 3200 269.0 719.0

st rate : Minimum / Maximum / Average 3,55/3,65/3,60 3,50/3,65/3,61 3,65/3,75/3,73 3,65/3,75/3,70 3,75/3,85/3,80
b. Interbank operations (foreian currency) i I X 363 66.3
Interest rate : Minimum / Maximum / Average 0,15/0,20/0,17 0,15/0,20/0,16 0,15/0,20/0,15 0,15/0,15/0,15 0,15/0,21/0,16
c. Secondary market of CDBCRP and CDBCRP-NR 135 40,0 50,0 50,0 105.0
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$) Sep. 19, 2014 Sep. 22, 2014 Sep. 23, 2014 Sep. 24,2014 Sep. 25, 2014
Flow of foreian exchanae position adiusted by forwards = a+ bi-ci+e+ 1 65 622 604 1159 1294
Flow of foreian exchanae position = a+ b.ii - c.ii + € + 1877 68.2 375 766 66.0
a. Spot purchases with non-bankina costumers -121,0 -192,8 -177.3 -262,2 -200,2

i, Purchases 2904 258.1 2782 1924 3014
ii. () Sales 4114 4509 4555 4545 5016
b. Forward purchases with non-bankina costumers 438 1616 235 197 4324
i Pacted 2725 335.2 2331 221.4 595.2
ii. () Redemotion 2288 1736 2096 2017 1629
C. Forward sells with non-bankina costumers 1450 1676 46.4 50,0 6278
i Pacted 2805 3075 3055 2321 817.0
ii. () Redemotion 1355 1399 250.1 1731 1892
d. Interbank operations
i Spot 4264 408,7 7415 632,3 7134
i Foward 110,0 2505 600 1650 1426
e. Spot sales due to NDF redemption and swaps 432 1146 924 484 1060
i Purchases 1310 137,9 2542 1728 1833
ii. (-) Sales 87,7 232 1618 1244 773
f. Net operations with other financial institutions 1722 1127 96.9 1085 186.6
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8639 28713 28749 28752 28796
(%) Preliminar information

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




