CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

May. 26, 2014 May. 27, 2014 May. 28, 2014 May. 29, 2014 May. 30,2014 |
1. Commercial bank current account before Central Bank operations 5592,5 51016 44350 41973 41851
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 1000.0 100.0 5995 100.0 1715 100.0
Pronosals received 3333 11730 2283 601.0 181.0 1765 3285
Maturity 164d 7d 198d 7d 526 d 5d 343d
Interest rate : Minimum 378 385 3.78 3.90 380 3.95 3.90
Maximum 378 399 3.90 4,00 415 3,99 4,00
Average 3.78 3.96 3.82 395 391 3.96 3.95
Stock 16 495.1 171946 17 466.1 17 566.1 17 566.1
Next maturity CD BCRP (Jun 2, 2014) 10000 1000.0 11715 11715
CD BCRP matured Jun from 2 to 6, 2014 31710
ii. Outcome of the buvina auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 100.0 100.0 100.0 100.0 100.0
Next maturity REPO (Aud. 7, 2014). 100.0 100.0 100.0 100.0
REPO matured Jun from 2 to 6, 2014
vi. Auction sale of CDR BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 1073.0 910.0 910.0 910,0 910,0
Next maturity CDR BCRP (Jun 3. 2014) 163.0 200.0 200.0 200.0
CDR BCRP matured Jun from 2 to 6, 2014 163.0 200,0
vi. Auction sale of Swap operation in foreian currency 300.0
Proposals received 648,0
Maturity 732d
Interest rate : Minimum 4.20
aximum 480
Average .
Stock 1600.0 1600.0 1600.0 1600,0 1900,0
Next maturity Swap (Auqust 7, 2014) 100,0 1000 1000 1000
Swap matured Jun from 2 to 6, 2014
b. Central Bank foreign currency operations at over-the-counter -27.6
i. Purchase (millions of US$) 10,0
Average exchange rate (S/. US$) 28
ii. Sellina  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3._Commercial bank current account before close of the day 44925 44021 41635 41249 44851
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0126% 0,0126% 0,0127% 0,0127% 0,0127%
b. Outcome of the direct temporarv buyvina securities (Repo)
Interest rate 4.80% 4.80% 4,80% 4.80% 4.80%
c. Monetary requlation credit
Interest rate 4.80% 4.80% 4,80% 4,80% 4,80%
d. Overniaht deposits in domestic currency 91.9 209.7 1555.2 15006
Interest rate 2.80% 2.80% 2,80% 2.80% 2,80%
5. Commercial bank current account in the BCR at close of the day 4400.6 44021 39538 2569.7 29845
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 116550 11760,9 11 459,0 11336.2 112788
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 1238 129 126 124 124
c. Cumulative average current account in domestic currency (millions of S/.) 63271 62145 6133,7 60109 59536
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve requi * 6.9 74 6.7 6.6 6.5
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 967.0 1219,0 13735 13825 791,0
Interest rate : Minimum / Maximum / Averade 3,80/3,95/3.84 3,80/3.90/3.83 3,80/3.90/3,83 3,80/3.95/3.87 4,00/4,00/4,00
b. Interbank operations (foreian currency) 9.0 9.0 50 9.0
Interest rate : Minimum / Maximum / Average 0,08/0,08/0,08 0,07/0,07/0,07 0,07/0,07/0,07 0,05/0,05/0,05
c. Secondary market of CDBCRP and CDBCRP-NR 930 490 50
6 month term (amount / average interest rate) 88,0 / 375 39,0 / 3,75
12 month term (amount / average interes rate) 54,0 / 3.80 50,0 / 3.80
224 month term (amount / average interest rate)
|7. Operations in the foreign exchange market (millions of US$) 23 Mayo 2014 26 Mayo 2014 27 Mayo 2014 28 Mayo 2014 29 Mayo 2014 |
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 76.3 38,0 340 2.0 42,9
Flow of foreian exchanae position = a+ biii-cii+e+f -21.2 95,7 -715 62,0 -159.5
a. Spot purchases with non-bankina costumers 79,0 38,0 145 -125.1 -186.5
i.  Purchases 266.3 268,0 387.3 2260 2415
ii. (1) Sales 3453 230,0 4018 3511 428,0
b. Forward purchases with non-banking costumers -15,5 55,8 338 37.1 65,2
i.  Pacted 1304 444 160.8 3627 238.1
ii. (-) Redemption 146,0 100.2 1270 3256 1730
C. Forward sells with non-bankina costumers -113.0 18 717 97.1 515
i.  Pacted 1081 157 52,1 394,6 1443
ii. (-) Redemption 2211 139 1237 2975 1957
d. Interbank operations
i Spot 13242 246,2 900,0 13919 13384
[ Forward 55,0 30,0 65,0 68,0
e. Spot sales due to NDF redemption and swaps 1350 272 131 1807 67.5
i.  Purchases 2188 134 1218 2973 195,6
ii. (1) Sales 839 40,6 1088 1166 1281
f. Net operations with other financial institutions 20 A5 734 216 78
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,7862 2,7884 2,7852 2,7734 2,7590
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