CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Nov. 18 Nov. 19 Nov. 20 Nov. 21 Nov. 22
1. Commercial bank current account before Central Bank operations 14 659,0 13 635,8 12 559,9 119534 11374,7
2. Monetarv and exchanae Central Bank operations before close of the day
a. Central Bank monetarv operations
i. Auction sale of CD BCRP 50.1 200.0 50.0 50.0
Proposals received 3914 637.6 196.6 218,0
Maturity 171d 170d 533d 350d
Interest rate : Minimum 358 357 3,63 359
Maximum 3.60 3,60 3.70 3.62
Average 3.60 3.60 3.65 3.61
Stock 19563.4 197634 198134 19.863.4 19 863.4
Next maturity CD BCRP (Dic. 12, 2013) 1621.0 16210
CD BCRP matured from Nov. 25 to 29, 2013
V. Auction sale of time denosits in domestic currency 58000 49000 41000 34458 2899.9
Proposals received 67209 6259.3 48583 34458 3167.8
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.89 3.90 3.90 3.90 3.89
Maximum 3.96 395 3.96 3.97 3.99
Average 3.93 394 394 394 3.94
Stock 58000 4900.0 41000 344538 2899.9
Next maturity of Time Deposits (Nov. 25, 2013) 4900.0 344538 2899.9
Time Deposits BCRP matured from Nov. 25 to 29, 2013 4900.0 34458 2899.9
vi. Auction sale of CDR BCRP 1100 140.0 0.0 0.0
Proposals received 1100 140.0 0.0 0.0
74d 76d 5d 75d
Interest rate : Minimum 0.10 014 Desiertas
Maximum 0.14 014
Averace 0.11 014
Stock 23860 25260 25260 25260 25260
Next maturity COR BCRP (Dec. 09, 2013) 250.0 250.0
CDR BCRP matured Nov. From 25 to 29, 2013
b. Central Bank foreian currency operations at over-the-counter -644.5 -280.3 -546.4 -4205 -28.0
i. Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
ii. Sellina  (millions of USS) 2300 100.0 195.0 150.0 100
werage exchanae rate (S/. US$) 2.8020 2.8025 2.8020 2.8030 2.8028
c. Operations with Tesoro Publico (millions of US$) -50.0 -50.0
i. Purchase (millions of US$)
ii. Sellina  (millions of US$) 50.0 50.0
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_Commercial bank current account before close of the dav. 8054.4 81156 78636 8037.2 84468
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (dailv efective rate) 0.0125% 0.0125% 0.0125% 0.0125% 0.0125%
b. Outcome of the direct temporary buvina securities (Repo)
Interest rate 4.80% 4.80% 4.80% 4.80% 4.80%
¢. Monetary requlation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 13.0
Interest rate 3.20% 3.20% 3.20% 3.20% 3.20%
5. Commercial bank current account in the BCR at close of the day 8054.4 81026 7863.6 80372 8446.8
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 16 409,3 16 527,0 165270 161268 158195
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 17,6 17.7 17.7 173 17.0
¢. Cumulative average current account in domestic currency (millions of S/.) 11912,0 117115 114745 111250 110032
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve i *) 12,5 12,6 12,6 121 118
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 789.5 39,0 67.5 863.0 9255
Interest rate : Minimum / Maximum / Average 4,00/4,00/4,00 4,00/4,00/4,00 4,00/4,05/4,01 4,00/4,10/4,02 4,00/4,05/4,02
b. Interbank operations (foreian currency) . . . .
Interest rate : Minimum / Maximum / Averace 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 80 634.6 5080
6 month term (amount / average interest rate) 50/360
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
|Z- Operations in the foreign exchange market (millions of USS) Nov. 15 Nov. 18 Nov. 19 Nov. 20 Nov. 21
Flow of foreian exchanae position adiusted by forwards = a+b.i-c.i+e+f 18.4 18.2 -29.8 59.5 -85.0
Flow of foreian exchanae position =a+ b.ii - cii+e+f 108.2 1219 535 209.0 147
a. Spot purchases with non-bankina costumers 49.4 -1133 -120.4 7.6 -133.4
i Purchases 266.5 2416 2588 267.1 2857
ii. () Sales 217.2 3548 3793 2594 419.1
b. Forward purchases with non-bankina costumers -39.0 -48,5 -14.4 -25,6 -141.8
i Pacted 438 116.1 1185 1325 1559
ii. (-) Redemption 828 164.6 1329 158.1 297.7
C. Forward sells with non-bankina costumers 50.8 55,2 68.9 1240 -42,1
i 1187 110.6 1356 2024 1229
ii. (-) Redemption 67.9 554 66.6 784 165.0
d. Interbank operations
i Spot 400,0 4753 488,0 3935 8495
i Forward 95,0 1230 2100 1280 1100
€. Spot sales due to NDF redemption and swaps -35 -130.8 422 -56.4 1101
i Purchases 58,5 242 66,3 76.8 1537
ii. (-) Sales 62,0 155,0 1085 1332 2639
f. Net operations with other financial institutions 474 256.8 149.9 1781 125.6
a. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,7995 2,8010 2,8026 2,8017 2,8026
(*) Preliminar
d. = dav(s)
w. week(s)
m. = month(s)
v. = vear(s)




