CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jan. 13 Jan. 14 Jan. 15 Jan. 16 Jan. 17
1. Commercial bank current account before Central Bank operations 9688,6 88498 76095 6550,0 60828
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations
i._ Auction sale of CD BCRP 500 2000 2000 3000 5000 500 2000 4000 500 1000 1000
Proposals received 4205 7205 5305 780.3 12485 1870 3310 6842 3679 3513 4281
178d  87d  7d 177d 7d 540d  176d  7d 357d  357d  7d
Interest rate : Minimum 354 350  3.30 356 3.49 372 365 370 366 370 379
imum 361 360 385 367 3,86 399 392 400 366 390 386
Averace 356 357 4 376 399 382 389 366 385 383
Stock 173924 181924 188424 186924 186924
Next maturity CD BCRP (Januarv 20. 2014) 400.0 200.0
CD BCRP matured from January 20 to 24, 2014 400.0 12000
vi. Auction sale of CDR BCRP 1700 188.0 300.0 190.0 2920 180.0
Pronosals received 1700 188.0 4710 190,0 3420 3500
Maturity 59d 59d 59d 61d 62d 62d
Interest rate : Minimum 014 0.10 0.10 011 0,07 010
jaximum 0.15 0.14 0.14 0.15 0.15 015
Average 0.14 0.12 0.11 0.1 013
Stock 31190 3359.0 38410 4021.0 40210
Next maturity CDR BCRP (January 31. 2014) 216.0 216.0
CDR BCRP matured from January 17 to 21. 2014
b. Central Bank foreian currency operations at over-the-counter
i Purchase (millions of US$)
Averaae exchanae rate (S/. US$)
ii. Sellina~ (millions of US$)
Averaae exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
ii. Sellina ~ (millions of US$)
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.Commercial bank current account before close of the dav 8880.6 77498 64775 61200 60828
4_Central Bank monetarv operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0.0126% 0.0125% 0.0125% 0,0125% 0,0125%
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 4481 4322 2481 79,0
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 84325 73176 6229.4 61200 60038
a Cumulaive averaae reserve balances in domestic currency (millions of 7 () 15986.4 156563 152968 15104.7 148683
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 175 17.1 167 165 162
¢. Cumulative averaae current account in domestic currency (millions of S/.) 10659.8 103353 100615 98598 96330
d_Cumulative average current account in domestic currency (% of liabilities subiect to reserve o) 118 114 110 108 105

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 867.0 11210 898.0 15645 1719,0

Interest rate : Minimum / Maximum / Averaae 3.95/4,00/3.99 3.95/4,00/3.99 3.95/4.10/4,00 3.95/4,15/4,01 4.00/4,10/4.04
b. Interbank operations (foreian currency) 182,0 106.0 168.0 ! 122,0
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,20/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of COBCRP and CDBCRP-NR 1930 480 700 350.0
6 month term (amount / averaae interest rate) 300 / 3.60 60.0 / 3.65
12 month term (amount / average interes rate) 50,0 / 3,65
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) Jan. 10 Jan. 13 Jan. 14 Jan. 15 Jan. 16
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 1115 765 305 258 348
Flow of foreian exchanae position = a+ bii - c.ii + e + f -181.9 95,0 1648 86.4 286
a. Spot purchases with non-bankina costumers 2438 -166.7 119 142,0 1320

i, Purchases 2482 2659 3009 2287 3381

ii. () Sales 492.1 4326 289.0 3707 4701
b. Forward purchases with non-bankina costumers 116.1 -4.0 11 -1183 -130.4

i 2185 2064 2540 2153 2245

ii. () Redemption 1023 2103 2529 3337 3548
C. Forward sells with non-bankina costumers 457 17555 135.4 6.1 -1938

i, Pacted 736 341 269.6

ii. () Redemption 279 209.6 1120 2757 3845
d. Interbank operations

i ot 4474 5063 6168 4780 664,5

ii.  Forward 650 85,0 154,0 174,0 2100
e. Spot sales due to NDF redemption and swaps 169 506 718 E 654

i hases 244 2083 1112 2532 3837

ii. () Sales 43 1577 183,0 2547 3183
1. Net operations with other financial institutions 44 203 838 1719 676
g. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 27990 28006 2,8006 2,8096 28096
(%) Preliminar information

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

year(s)




