7. Operations in the foreign exchange market (millions of US$)

6 month term (amount / averace interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

Oct. 6, 2014, Oct. 7, 2014 Oct. 9, 2014 Oct. 10, 2014,
1. Commercial bank current account before Central Bank operations 40416 3830,5 3066,7 3253,9
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
Pronosals received 184.0 436.0
Maturity 185d 371d
Interest rate : Minimum 351 3.60
laximum 375 364
Averace 3.70 363
Stock 17 864.8 17864.8 15 765.0 15765.0
Next maturity CD BCRP (October 16, 2014) 2301
CD BCRP matured from October 13 to 17, 2014 2301
ii. Outcome of the buyin auction sale securities (Repo) 10000 22000 10000 16140 32090 3179.0
Pronosals received 25650 25600 30050 17140 3209.0 32790
Maturity 1d 1d 2d 2d 1d 3d
Interest rate : Minimum 355 350 355 352 351 351
aximum 361 358 372 3,60 358 3.60
Averace 356 355 3.60 357 354 355
Stock 7465.0 58790 40740 40440
Next maturity REPO (October 13, 2014). 31790
REPO matured from October 13 to 17, 2014 3179.0
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Averaae
Stock 64200 64200 64200 64200
Next maturity CDR BCRP (October 20, 2014) 1300
CDR BCRP matured from October 13 to 17. 2014
vi. Auction sale of Swan operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 47915 47915 43915 43915
Next maturity Swap (November 3, 2014) 100.0
‘Swap matured from October 13 to 17, 2014
vi. Auction FX Swap Sell BCRP' 3000 3000 3000 3000 300.0
Pronosals received 300.0 300.0 5000 3770 480.0
Maturity 64d 64d 63d d 63d
Interest rate : Minimum 0,05 0,07 0,06
Maximum 013 0,08 0,08 0,07 014
Average 0,06 0,03 0,07 0,07 011
Stock 600.0 900.0 1500.0 1800.0
Next maturity Swap (December 5, 2014) 300.0
FX Swan Sell matured from October 13 to 17 2014
b. Central Bank foreian currency operations at over-the-counter 291
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Sellina  (millions of US$) 10.0
age exchange rate (S/. US$) 2.9051
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 day 71416 64155 6175.7 6432.9
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0121% 0,0112% 0,0121% 0,0121%
b. Outcome of the direct temporary buyina securities (Repo)
Interest rate 430% 4.30% 430% 4.30%
¢. Monetary requlation credit
Interest rate 4.30% 4.30% 4.30% 4.30%
d. Overniaht deposits in domestic currency 396.5 394.9 399.7 460.0
Interest rate 2.30% 2.30% 2.30% 2.30%
5. Commercial bank current account in the BCR at close of the day 67451 6020.6 5776.0 5972.9
a. Cumulative average reserve balances in domestic currency (millions of S1.) () 123653 112411 112411 12947.0
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 134 122 122 12.7
¢. Cumulative average current account in domestic currency (millions of S/.) 70065 7016.1 77339 7557.8
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve &) 7.6 6.3 6.3 74
6. Interbank market and Secondary market of CDBCRP'
a. Interbank operations (domestic currency) 1215 1755 285.0 613.0
Interest rate : Minimum / Maximum / Average 3,60/3.62/3,60 3.60/3.62/3.60 3.50/3.60/3.59 3,60/3.60/3.60
b. Interbank operations (foreian currency) 2280 2815 2219 2304
Interest rate : Minimum / Maximum / Average 0,15/0,20/0,15 0,15/0,20/0,15 0,15/0,40/0,28 0,30/0,55/0,43
c. Secondary market of CDBCRP and CDBCRP-NR 103.0 80

3 October 2014

6 October 2014

7 October 2014

9 October 2014

Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f

Flow of foreian exchange position = a+ b.ii - c.ii + e + f -383 -178.1 -250.3 772
a. Spot purchases with non-bankina costumers -268.4 -299.6 -336.2 -264,2
i Purchases 3442 3023 3278 2685
ii. (-) Sales 612,6 6019 664.0 5327
b. Forward purchases with non-bankina costumers -2.8 -104 35,7 -142,6
Pacted 240,6 3985 2270 2148
ii. () Redemption 2434 4089 1913 357.5
C. Forward sells with non-bankina costumers -49.8 -1958 -37.2 755
i Pacted 1029 2947 2145 506.8
ii. () Redemption 1528 490,5 2518 4313
d. Interbank operations
i Spot 591.2 496.5 2595 190.2
ii. Forward 1002 1200 50,0 1750
e. Spot sales due to NDF redemption and swaps 726 2033 116.2 3450
i Purchases 1251 4854 2463 4246
ii. (-) Sales 525 2821 1301 796
f. Net operations with other financial institutions 66.9 -0.2 1335 2768
a. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,9039 2,9023 2,9041 2,9058

(*) Preliminar information

<3=e




