CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jan. 27 Jan. 28 Jan. 29 Jan. 30 Jan. 31
1. Commercial bank current account before Central Bank operations 59422 56110 63769 5380,0 57931
2. Monetarv and exchanae Central Bank oberations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.1 50.0 50.0
Proposals received 3420 187.0 2165
Maturitv 164d 526d 343d
Interest rate : Minimum 373 389 378
Maximum 3.80 400 3.89
Average 378 398 385
Stock 176925 176925 177425 177925 177925
Next maturity CD BCRP (February 6. 2014) 20000 20000
CD BCRP matured from Februarv 3 to 7. 2014 20000
ii. Outcome of the buvina auction sale securities (Repo) 10000 500,0 500,0
Proposals received 24130 12000 11500
turity 7d 7d 7d
Interest rate : Minimum 432 482 436
jaximum 5.00 482 4.80
Averace 4.46 482 452
Stock 10000 1000.0 15000 20000
Next maturity REPO (February 4. 2014) 10000 10000
REPO matured from Febraury 3 to 7. 2014 2000.0
vi. Auction sale of CDR BCRP 1000 1500 1000 190.0
Proposals received 1000 2500 1000 1900
Maturitv 60d 62d 61d 61d
Interest rate : Minimum 015 015 015 011
jaximum 015 015 015 013
Averace 015 0.15 015 012
Stock 52105 53605 53605 54605 54345
Next maturity CDR BCRP (Febraury 3. 2014) 2160 1400
CDR BCRP matured from febraury 3 to 7, 2014 2160 4900
b. Central Bank foreian currency oberations at over-the-counter -409.3 -4095 12425 -367.0
i. Purchase (millions of US$)
Averade exchande rate (S/. US$)
ii. Selling  (millions of US$) 1450 1450 4400 1300
Averade exchanae rate (S/. US$) 28230 28238 28238 28232
c. Operations with Tesoro Publico (millions of US$)
i._ Purchase (millions of US$)
ii. Sellina _(millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3_Commercial bank current account before close of the day 53828 60516 50845 57300 57361
4. Central Bank monetarv operations
a Swap operations of foreian currency.
Fee (daily efective rate) 0.0125% 0.0124% 0,0124% 0,0125% 0,0136%
b. Outcome of the direct temporary buyina securities (Repo) 600,0
Interest rate 4,80% 4,80% 4.80% 4.80% 4.80%
c. Monetary requlation credit
Interest rate 4,80% 4,80% 4.80% 4.80% 4.80%
d. Overniaht deposits in domestic currency 3211 7108 10745 14628 660,8
Interest rate 3,20% 3,20% 3.20% 3.20% 3.20%
5. Commercial bank current account in the BCR at close of the day 50617 53408 40100 42672 56753
a Cumulaiive averaae reserve balances in domestic currency (millions of 7 () 133950 13527.6 131273 130475 12959.9
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 5 149 ’ 144 143
¢. Cumulative averaae current account in domestic currency (millions of S/.) 84017 82923 79345 7799.0 77305
d_Cumulative average current account in domestic currency (% of liabilities subject to reserve o) 9,0 9.1 87 86 85
6. Interbank market and Secondarv market of COBCRP'
a. Interbank operations (domestic currency) 15630 15927 18300 10610 8200
Interest rate : Minimum / Maximum / Averaae 4.05/4,20/4.08 4.15/5,00/4.31 4,50/4.50/4,50 4,30/4.30/4.30 4,30/4.80/4.47
b Interbank operations (foreian currency) 1040 1100 1000 164.0
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,20/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 1800
6 month term (amount / averaae interest rate) 98.0/3.98
12 month term (amount / average interes rate)
24 month term (amount/ average interest rate)
| 7- Operations in the foreign exchange market (millions of US$) Jan. 24 Jan. 27 Jan. 28 Jan. 29 Jan. 30
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 852 770 398 181 2546
Flow of foreian exchange position = a+ b.ii - c.ii + e + f 2353 1456 59.5 109.6 1258
a. Spot purchases with non-bankina costumers -240.3 -2028 2963 4753 -4035
i, Purchases 2974 3388 2874 2200 2524
ii. () Sales 537.7 5416 583.6 695.2 655.9
b. Forward purchases with non-banking costumers 5.9 102 68.3 50.8 -68.7
i 2702 2171 4185 4008 369.3
ii. () Redemption 2643 2068 3502 359,0 4380
C. Forward sells with non-bankina costumers 156.0 789 486 1784 60.1
i, Pacted 2136 1104 3167
ii. () Redemption 575 932 618 1383 163.2
d. Interbank operations
i Spot 7818 3968 7830 632,2
i rward 950 3020 162,0 191,0
e. Spot sales due to NDF redemption and swaps 562 60.2 2425 236
i, Purchases 514 924 59,2 1512
ii. () Sales 107,6 322 3017 1748
f. Net operations with other financial institutions 3250 1746 1909 265
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 28216 28220 28230 28238 28168
(%) Preliminar information

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

y. = year(s)




