CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Dic. 16 Dic. 17 Dic. 18 Dic. 19 Dic. 20
1. Commercial bank current account before Central Bank operations 65395 62493 57575 54453 5559,3
2. Monetarv and exchanae Central Bank oberations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 50.0 50.0
Proposals received 3130 1100 159,0
Maturitv 178d 540d 357d
Interest rate : Minimum 338 3,68 355
Maximum 359 3.68 371
Average 350 368 365
Stock 187424 187424 187924 188424 188424
Next maturity CD BCRP (Jan. 9. 2014) 22500
CD BCRP matured from Dec. 23 to 27. 2013
ii. Outcome of the buvina auction sale securities (Repo) 20000 20000 40000 30000 30000 29999 20380
Proposals received 36900 23539 40740 37450 54380 53650 20380
turity 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 410 410 400 4.00 4.09 415 400
jaximum 415 415 411 4,06 415 421 421
Averace 412 411 404 4.03 411 417 410
Stock 4000,0 40000 30000 30000 5037.9
Next maturity Repo (Dec. 23. 2013) 5037.9
Reno matured from Dec. 23 to 27. 2013 5037.9
vi. Auction sale of CDR BCRP 3000
Proposals received 3100
Maturitv 62d
Interest rate : Minimum 0.10
jaximum 015
Averace 013
Stock 29760 29760 32760 32760 32760
Next maturity CDR BCRP (Dec. 23, 2013) 100
CDR BCRP matured from Dec. 23 to 27, 2013
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Averade exchande rate (S/. US$)
ii. Selling  (millions of US$)
Averade exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) 50,0 -50,0
i._ Purchase (millions of US$)
ii. Sellina _(millions of US$) 50,0 50,0
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3_Commercial bank current account before close of the day 104895 102493 84075 83953 105972
4. Central Bank monetarv operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0.0127% 0,0127% 00126% 0,0126% 0,0127%
b. Outcome of the direct temporary buyina securities (Repo)
Interest rate 4,80% 4.80% 4,80% 4.80% 4.80%
c. Monetary requlation credit
Interest rate 4,80% 4.80% 4,80% 4.80% 4.80%
d. Overniaht deposits in domestic currency 388,3 3868 4335 5830 580,8
Interest rate 3.20% 3.20% 3,20% 3.20% 3.20%
5. Commercial bank current account in the BCR at close of the day 101012 98625 7974.0 78123 100164
a Cumulative averaae reserve balances in domestic currency (millions of S/} (*) 164604, 16505.4 161907 16 091.0 160204
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 178 17,9 X : 174
c. Cumulative average current account in domestic currency (millions of S/.) 119196 116903 115826 113841 113136
d_Cumulative average current account in domestic currency (% of liabilities subject to reserve o) 127 128 123
6. Interbank market and Secondarv market of COBCRP
a. Interbank operations (domestic currency) 7340 7695 11690 10750 10950
Interest rate : Minimum / Maximum / Averaae 4.10/4,15/4.10 4,00/4.10/4,02 4.00/4,05/4.00 4,00/4.15/4,01 4,00/4.15/4,05
b. Interbank operations (foreian currency) 80,0 69.0 49,0 88,0
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 37
6 month term (amount / averaae interest rate)
12 month term (amount / average interes rate)
24 month term (amount/ average interest rate)
| 7- Operations in the foreign exchange market (millions of US$) Dec. 13 Dec. 16 DecHi Dec. 18 Dec.19
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 1112 -45.1 26 60.2 70.1
Flow of foreian exchange position = a+ b.ii - c.ii + e + f -148.4 -166.8 39.7 158,1 757
a. Spot purchases with non-bankina costumers 2513 2157 7.9 5.9 1331
i, Purchases 517.6 3768 3923 4476 347,2
ii. () Sales 768.8 5926 3845 4536 4804
b. Forward purchases with non-banking costumers 3345 1122 1229 282 835
i Pacte 466.8 4149 2434 2033 3338
ii. () Redemption 1323 5271 1205 2315 2503
C. Forward sells with non-bankina costumers 297.3 2339 1580 1901 -62.4
i, Pacted 3936 3979 4477 3873 2313
ii. () Redemption 96.3 6318 289.8 197.2 2037
d. Interbank operations
i Spot 7620 6035 601,2 9059 13393
X rward 55,0 281,0 1350 2480 72,0
e. Spot sales due to NDF redemption and swaps 68.7 1537 1991 54 1274
i, Purchases 927 6214 2794 1957 288,7
ii. () Sales 24,0 67,7 80,3 1903 1613
f. Net operations with other financial institutions 18 20 1244 266
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 27613 2,7640 27831 27828 27828
(%) Preliminar information

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




