CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Feb. 24 Feb. 25 Feb. 26 Feb. 27 Feb. 28

1. Commercial bank current account before Central Bank operations 52633 58154 58113 59416 52505

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

i Auction sale of CD BCRP. 30,0 300 300
Pronosals received 192,0 1545 1680
Maturitv 164 d 533d 350d
Interest rate : Minimum 367 367 382
Maximum 3.77 3.92 3.86
Average 373 391 385
Stock 161325 161325 191625 191925 191925
Next maturity CD BCRP (March 13. 2014) 19700 19700
CD BCRP matured March from 3 to 7. 2014
ii. Outcome of the buvina auction sale securities (Reno) 500,0 500,0
Proposals received 1000.0 500.0
Maturity 7d 1d
Interest rate : Minimum 415 4,00
aximum 418 405
Averaae 415 4,02
Stack 15000 10000 10000 10000 500.0
Next maturity REPO (March 3. 2014) 500.0 500.0
REPO matured March from 3 to 7. 2014 500.0 500.0
vi. Auction sale of CDR BCRP
Pronosals received
Maturitv
Interest rate : Minimum
Maximum
Average
Stock 48995 48995 48995 48995 48445
Next maturity CDR BCRP (March 3. 2014) 55.0 300.0
CDR BCRP matured March from 3 to 7. 2014 550 8750
b. Central Bank foreian currency operations at over-the-counter
i Purchase (millions of US$)
weraae exchange rate (S/. USS)
ii. Sellina. (millions of US$)
Averace 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 Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.

3. I bank current account before close of the day. 62333 58154 57813 59116 52505

4. Central Bank monetarv operations
. Swan operations of foreian currency.

Fee (daily efective rate) 00125% 0.0125% 0.0125% 00125% 00125%
b. Outcome of the direct temporary buvina securities (Repo) 500,0

Interest rate 480% 480% 480% 480% 480%
c. Monetary requlation credit

Interest rate 4.80% 4,.80% 4,.80% 4.80% 4.80%
d. Overnight deposits in domestic currency 1406,2 26451 22504 19831 10632

Interest rate 3.20% 3.20% 3.20% 3.20% 3.20%

5. C I bank current account in the BCR at close of the day 48271 31703 35309 39285 46873
a. Cumulative averace reserve balances in domestic currency (millions of 13 () 122321 122336 120524 119419 11866.0
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 137 137 . 134 133
¢. Cumulative averace current account in domestic currency (millions of S.) 6746.9 65310 64156 6286.4 62293
d. Cumulative average current account in domestic currency (% of liabiliies subiect to reserve “ 74 74 72 71 7.0

6. Interbank market and Secondarv market of COBCRP
a. Interbank operations (domestic currency) 16040 962.0 9240 11520 1059.0

Interest rate : Minimum / Maximum / Averaae 4,00/4,10/4,08 3.90/4,00/3.98 3.90/4,00/3.98 385/4.0013.95 4.00/4,2514.06
b. Interbank operations (foreian currencv) 39.0 340 86.0 63.0 84,0
Interest rate : Minimum / Maximurm / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,10/0,15/0,14
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / averace 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$) Feb.21 Feb. 24 Feb. 25 Feb. 26 Feb. 27
Flow of foreian exchanae position adiusted by forwards = a-+bi-ci+e+ 1 287 -100.1 611 737 108
Flow of foreian exchanae position = a + b.i - c.ii + € + 693 824 97 893 99,1
a. Spot purchases with non-bankina costumers 87.1 -2076 1233 973 -296.0

i, Purchases 2990 2793 3185 3875 3315
ii. () Sales 3861 486.9 4418 4848 6275
b. Forward purchases with non-bankina costumers 94,0 1248 259 -166.2 515
i Pacted 1744 189.8 256.4 3433 4130
ii. () Redemption 268.3 31456 2822 5095 3615
C. Forward sells with non-bankina costumers 40 -107.1 712 -150.6 -36.8
i, Pacted 1229 89.3 184,1
ii. () Redemotion 1189 196.4 276.4 3347 2505
d. Interbank operations
i Spot 4232 4247 652,9 747,0 10295
Forward 180,0 390,0 1150 1100 2510
e. Spot sales due to NDF redemption and swaps 99 153 1323 163 822
i, Purchases 17,2 1931 274,0 3343 2476
ii. () Sales 1073 177,8 1418 3180 1654
f. Net operations with other financial institutions 29 83 50 45 36
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 28066 28064 28071 28007 28021
(%) Preliminar information

d. = day(s)
w. = week(s)
m. = month(s)
y. = year(s)




