CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Sep. 8, 2014 Sep. 9, 2014 Sep. 10, 2014 Sep. 11, 2014 Sep. 12, 2014
1. Commercial bank current account before Central Bank operations 4137,0 49443 41711 46933 41388
2. Monetary and exchanae Central Bank operations before close of the day
a. Central Bank monetarv operations
i._ Auction sale of CD BCRP 100.0 100,0 1000
Proposals received 2944 2315 334.2
Maturity 185d 547d 364d
Interest rate : Minimum 363 3.70 358
Maximum 370 375 358
Averace 3.67 3.75 358
Stock 174848 174848 17584.8 168648 168648
Next maturity CD BCRP (Oct. 9. 2014) 8200 21998 21998
CD BCRP matured from September 15 to 18. 2014 820.0
ii. Outcome of the buvina auction sale securities (Repo) 1800.0 1950.0 2100.0 1500.0 300.0 2000.0
Proposals received 23480 31580 32380 23300 4300 24250
turity 1d 1d 1d 1d 91d 3
Interest rate : Minimum 383 382 383 378 355 351
Maximum 3.86 3.88 3.86 3.85 379 3.68
Average 3584 .83 384 381 371 356
Stock 24500 2600.0 27500 21500 2950.0
Next maturity REPO (September 15 . 2014) 21000 1500,0 20000
REPO matured from Sentember 15 to 18. 2014 21000 1500.0 20000
vi. Auction sale of CDR BCRP 3000 3000 1450 3000
Proposals received 665.0 430.0 145.0 530.0
Maturity 62d  62d  62d 61d
Interest rate : Minimum 0.01 0.15 0.01
Maximum 001 015 007 015
Averace 0.01 0.15 0.03 0.06
Stock 22300 29750 29750 29750 32750
Next maturity CDR BCRP (October 20. 2014) 1300 130.0 130.0
CDR BCRP matured from September 15 to 18. 2014
Vi. Auction sale of Swap operation in foreian currencv 300.0 300.0
Proposals received 5225 4884
Maturity 92d otd
Interest rate : Minimum 37 375
Maximum 38 385
Averace 37 3.75
Stock 41000 41000 41000 41000 44000
Next maturitv Swap (October 9. 2014) 400.0 400.0 400.0
matured from September 15 to 18. 2014
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Averaae exchanae rate (S/. USS)
ii. Sellina  (millions of US$)
werage 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.
BIC bank current account before close of the dav’ 6137.0 61493 61711 60933 64388
4. Central Bank monetary operations
a. Swap oerations of foreian currency.
Fee (dailv efective rate) 0.0123% 0,0123% 0,0123% 0,0123% 0,0123%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
c. Monetary requlation credit
Interest rate 4,55% 4,55% 4,55% 4,55% 4,55%
d. Overniaht deosits in domestic currency 4624 4617 4716 508.8 5117
Interest rate 2,55% 2,55% 2,55% 2,55% 2,55%
5.C bank current account in the BCR at close of the dav 5674.6 5687.6 5699.5 55845 50271
a Cumulative average reserve balances in domestic currency (millions of S/ (%) 119905 119905 119448 11864,9 118390
b Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) () 128 128 128 126 126
c. Cumulative averaqe current account in domestic currency (millions of S/.) 64990 64416 63674 62875 62616
d_Cumulative average current account in domestic currency (% of liabilties subiect to reserve o) 6.8 6.8 6.8 6.7 6.7
6. Interbank market and Secondary market of COBCRP'
a. Interbank operations (domestic currency) 2900 2900 5450 11400 448.0
Interest rate : Minimum / Maximum / Average 3,75/3,80/3,80 3,75/3,80/3,80 3,80/3,85/3,81 3,75/3,85/3,82 3,50/3,75/3,66
b. Interbank operations (foreian currency) 310 31,0 256 95 48.1
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 0,12/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 50 50
6 month term (amount / averaae interest rate)
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of USS) Sepio 12010 Sep. 8, 2014 Sep. 8, 2014 Sep. 10, 2014 Sep. 10,2014
Flow of foreian exchange position adiusted by forwards = a+ b.i-Gi+ e+ 79,7 593 3128 723
Flow of foreian exchanae position = a + b - cii+ e+ 633 212 154.7 -107.0
a. Spot purchases with non-bankina costumers -12,8 -1739 -263.,0 -2335
i, Purchases 3345 181.2 306.2 2719
ii. () Sales 347.4 3552 569,1 505.4
b. Forward purchases with non-bankina costumers 1063 -47.1 417 818
i ted 2744 2721 3442 265.0
ii. () Redemotion 168.1 3193 3025 1832
C. Forward sells with non-banking costumers 2493 393 1164 47,0
i. te 2953 1238 109.9 262.7
ii. () Redemption 460 845 2263 2157
d. Interbank operations
X 5524 9230 6532
i Forward 67,0 190,0 1350
e. Spot sales due to NDF redemption and swaps 395 87.2 1615
i, Purchases 795 2258 208,2
ii. () Sales 119,0 1386 468
1. Net operations with other financial institutions 59 2543 26
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 28482 2,8522 2,8571 28541 2,8553
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