CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Sep. 29, 2014 Sep. 30, 2014 Oct. 1, 2014 Oct. 2, 2014 Oct. 3, 2014

1. Commercial bank current account before Central Bank operations 202,3 199,0 18876 28843 4332,0

2. Monetarv and exchanae Central Bank oberations before close of the dav
a. Central Bank monetarv oberations

i. Auction sale of CD BCRP 100.0 100.0 100.0
Proposals received 3496 111.0 166.0
laturity 164 d 554 d 378d
Interest rate : Minimum 342 365 350
Maximum 352 365 3.86
Averace 348 3.65 373
Stock 17564.8 17 564.8 17664.8 17 764.8 17 764.8
Next maturitv CD BCRP (Oct. 9. 2014) 2199.8 2199.8 2199.8
CD BCRP matured from October 6 to 10. 2014 2199.8
ii. Outcome of the buvina auction sale securities (Repo) 1000.0 2900.0 300.0 1000.0 1850.0 1000.0 2500.0 10000 15.0 2000.0 1000.0 2000.0 2000.0 1500.0
Proposals received 11100 3197.0 300.0 1170.0 1850.0 33050 38150 1840.0 335.0 41050 1680.0 2146.0 3550.0 2270.0
Maturitv d 91d 1d 90d 3d d
Interest rate : Minimum 3.81 412 3.50 375 413 4.14 399 379 3.52 3.81 381 351 354 3.52
Maximum 3.83 415 3.50 4.00 446 4.16 417  3.96 3.52 4.06 381 418 391 3.98
Averaae 3.81 413 3.50 382 415 4.15 401 381 3.52 3.85 381 373 3.60 3.58
Stock 4850.0 5100.0 7765.0 9265.0 8765.0
Next maturitv REPO (October 6. 2014). 1850.0 4000.0 4500.0
REPO matured from October 6 to 10. 2014 1850.0 4 000.0 7900.0
Vi. Auction sale of CDR BCRP 100.0 100.0 120.0 130.0 170.0 155.0 140.0
Proposals received 100.0 100.0 120.0 130.0 170.0 155.0 140.0
Maturitv 63d 63d 63d 63d 63d 63d 63d
Interest rate : Minimum 0.13 0.14 0.15 0.15 0.10 0.14 0.15
Maximum 0.15 015 0.15 0.15 0.15 0.15 0.15
Averaae 0.14 0.14 015 0.15 0.14 0.15 0.15
Stock 5825.0 5955.0 6125.0 6280.0 6420.0
Next maturity CDR BCRP (October 20. 2014} 130.0 130.0 130.0
CDR BCRP matured from October 6 to 10. 2014
Vi. Auction sale of Swap operation in foreian currency 300.0 915
Proposals received 537,0 1415
Maturitv 91d 90d
Interest rate : Minimum 3.80 36
Maximum 4.10 38
Averaae 3.92 3.7
Stock 4400.0 4700.0 47915 47915 47915
Next maturitv Swap (October 9. 2014) 400.0 400.0 400.0
‘Swan matured from October 6 to 10. 2014 400.0
Vi. Auction FX Swan Sell BCRP 300.0
Proposals received 570.0
Maturitv 63d
Interest rate : Minimum
Maximum 0.2
Averaae 0.1
Stock 300.0
Next maturitv Swap (December 5. 2014) 300.0
FX Swap Sell matured from October 6 to 10, 2014
b. Central Bank foreign currency operations at over-the-counter -173.8 -116.1
i._Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Sellina_(millions of US$) 600 400
\verage exchanae rate (S/. US$) 28961 29
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. Commercial bank current account before close of the dav. 35085 3519.0 62241 7629.3 7576.0

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

Fee (dailv efective rate) 0.0121% 0,0122% 0.0122% 0,0121% 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 requlation credit
Interest rate 4.30% 4,30% 4.30% 4,30% 4.30%
d. Overniaht deposits in domestic currency 515,9 17206 4100
2.30% 2,30% 2.30% 2,30% 2.30%

5. Commercial bank current account in the BCR at close of the day 29926 17984 62241 7629.3 71660
a Cumulative average reserve balances in domestic currency (millions of S/.) (*) 105793 106117 11 802.4 118037 11927.2
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (| 113 113 132 122 129
c. Cumulative average current account in domestic currency (millions of S/. 51449 5033.3 48213 62253 65380
d_Cumulative average current account in domestic currency (% of liabilities subiect to reserve ) 53 . X 6.5 .

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 607.0 582.0 303.0 204.0 195.0

Interest rate : Minimum / Maximum / Averaae 3.90/4,15/4.02 4.00/4,00/4,00 4,00/4,20/4,14 3.90/4.05/3.95 3.55/3,80/3,.62
b. Interbank operations (foreian currency) 86.5 55.6 1138 2185 219.1
Interest rate : Minimum / Maximum / Average 0,15/0,20/0,16 0,15/0,15/0,15 0,15/0,20/0,15 0,15/0,20/0,16 0,15/0,25/0,17
c. Secondary market of CDBCRP and CDBCRP-NR 900 133.0 80,0 350
6 month term (amount / average interest rate) 50.0/3.62
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) [Sepi2612017 Sep129ii20d SepAs0i204 OcH0TI201 Cci21201
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+ e+ 1252 1223 902 788 301
Flow of foreian exchange position =+ bii - c.ii + e+ 263 24 1237 -166.1 359
a. Spot purchases with non-banking costumers 5985 -396.0 -1105 -400.2 -1830

i Purchases 3205 299.4 465,9 3124 266.3
ii. () Sales 919.0 695.4 576.4 7127 4493
b. Forward purchases with non-bankina costumers 249,0 210.4 -230 1254 -31
i 489.0 4535 4272 387.0 2215
ii. (- Redemption 239.9 2432 4503 261.6 2246
C. Forward sells with non-bankina costumers 975 205 104 1381 782
i Pacted 4379 1541 4324 253.0 423.6
ii. () Redemption 3404 63,6 4219 1149 501.8
d. Interbank operations
i 4792 322,7 7412 4528 3105
i Forward 90,0 170,0 280,0 90,0 100,0
e. Spot sales due to NDF redemption and swaps 2135 513 1661 353 367.7
i Purchases 330,1 56,2 412,0 1113 501,3
ii. () Sales 1166 49 2459 759 1337
f. Net operations with other financial institutions 459.1 167.5 397 521 56,6
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8959 2,8951 2,8906 2,8917 28971

(%) Preliminar information




