CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

ions of Nuevos Soles)
Dec. 22, 2014 Dec. 23, 2014 Dec. 24, 2014 Dec. 26, 2014

1. Commercial bank current account before Central Bank operations 25371 24797 31449 24363

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

i Auction sale of CD BCRP 100.0 20.0
Proposals received 172,0 160,0
Maturity 171d 533d
Interest rate : Minimum 3.36 3,50
Maximum 3.70 3.55
Average 3,63 3,51
Stock 15 480.1 15 480.1 15500.1 15500.1
Next maturity CD BCRP (January 8, 2014) 1649.8 16498
CD BCRP matured from December 29 to 31, 2014
ii. Outcome of the buying auction sale securities (Repo) 12000 800,0 10450 1000.0
Proposals received 2507.0 1817.0 1045.0 1000.0
Maturity 1d 1d 2d 3d
Interest rate : Minimum 3.77 3.97 3.56 3.50
Maximum 3.87 3.97 4,01 3.98
Average 3.81 3.97 3.98 357
Stock 28150 24150 2660.0 1615.0
Next maturity REPO (December 29. 2014). 800.0 1000.0
REPO maturedfrom December 29 to 31, 2014 1800.0 13150
vi. Auction sale of CDR BCRP 300.0
Proposals received 330,0
Maturity 62d
Interest rate : Minimum 0,05
Maximum 0.05
Average 0,05
Stock 24950 24950 2795.0 2795.0
Next maturity CDR BCRP (December 29, 2014) 2050 205.0
CDR BCRP matured from December 29 to 31. 2014 205.0
vi. Auction sale of Swap operation in foreign currency 500,0 400,0 300.0
Proposals received 1420,0 11300 934,0
Maturity 365d 364 d 367d
Interest rate : Minimum 4,38 4,38 4,35
Maximum 451 4.38 4.45
Average 4,44 4,38 4,41
Stock 72915 77915 81915 84915
Next maturity Swap (December 30, 2014) 3915 391.5
Swap matured from December 29 to 31. 2014 3915
Vvi. Auction FX Swap Sell BCRP 300,0 300,0
Proposals received 7487 1000.0
Maturity 63d 62d
Interest rate : Minimum -0.55 -1
Maximum -0,55 -1,06
Average -0.55 -0.77 -1.06
Stock 16 628.1 16 398.1 16 098.0 16 098.0
Next maturity Swap (December 29. 2014) 600.1 900.0
FX Swap Sell matured from December 29 to 31, 2014 600.1 900.0
b. Central Bank foreign currency operations at over-the-counter -6.0
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Sellina  (millions of US$) 20
Average exchange rate (S/. US$) 2,9820
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

3. Commercial bank current account before close of the day 3637.1 3779.7 4263.9 37363

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

Fee (daily efective rate) 0,0118% 0,0118% 0,0110% 0,0118%
b. Outcome of the direct temporary buvina securities (Repo)

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

Interest rate 4,30% 4,30% 4,30% 4,30%
d. Overniaht deposits in domestic currency 459.7 984.0 841.0 21493

Interest rate 2,30% 2.30% 2.30% 2.30%

5. Commercial bank current account in the BCR at close of the dav 31774 2795.7 34229 1587.0
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 10 336.3 10 406,9 10 0440 9866,9
b. Cumulative averade reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 10.7 10.8 104 10.2
c. Cumulative average current account in domestic currency (millions of S/.) 4751,0 4 666,0 44272 42793
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve i *) 48 438 4.6 44

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 888.0 1114.6 957.0 565.0

Interest rate : Minimum / Maximum / Average 3.65/3,80/3,75 3,80/3,90/3,85 3.60/3,95/3,85 3.,40/3,60/3,53
b. Interbank operations (foreian currency) 1420 152,0 115.0 69.0
Interest rate : Minimum / Maximum / Average 0,15/0,20/0,17 0,15/0,20/0,17 0,15/0,20/0,17 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 453
6 month term (amount / average interest rate) 3.80/3.35
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) 19 December 2014 22 December 2014 23 December 2014 24 December 2014
Flow of foreian exchanae position adiusted bv forwards = a+b.i-ci+e+f -172.3 313.6 -107.1 74.1
Flow of foreian exchanae position = a+ b.ii - c.ii + e +f -20.1 209.6 -207.9 273
a. Spot purchases with non-bankina costumers -175.9 -58.7 -347.5 -139.0

i. Purchases 299,0 512,2 349.0 164.8
ii. (-) Sales 4749 570.8 696.5 303.7
b. Forward purchases with non-banking costumers -100.2 -77.1 1359 835
i. Pacted 208.6 347.2 533.7 214.4
ii. (-) Redemption 308.8 4244 397.7 130.9
C. Forward sells with non-bankina costumers 1537 20.7 -43.9 -68.8
i Pacted 2843 169.5 2631 3406
ii. () Redemption 130.6 148.8 307.1 409.4
d. Interbank operations
i. Spot 590,0 477,0 719,6 809,0
il Forward 308,0 258,0 410,0
e. Spot sales due to NDF redemption and swaps 21,9 B 881 3425
. Purchases 1253 1455 284,7 406,9
ii. (-) Sales 147,2 147,0 196,6 64,3
f. Net operations with other financial institutions 101.2 196.1 -118.2 32
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,9526 2,9722 2,9754 2,9786
(*) Preliminar information
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