CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Jan 14 Jan 15 Jan 16 Jan 17 Jan 18
1. Commercial bank current account before Central Bank operations 21974,6 23 465,3 238329 24 355,0 24 590,0
2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 500  100.0 100.0 50.0 100.0 100.0
Proposals received 4447 5100 2103 3815 3733 24255
Maturity 175d  175d 358d 357d 357d 356 d
Interest rate : Minimum 3.75 378 3.85 3.80 3.80 3.80
Maximum 381 3.83 3.85 3.82 382 385
Average 3.77 3.80 3.85 381 381 3.84
Stock 20454.7 20 604.7 20704.7 20854.7 20954.7
Next maturity CD BCRP (februarv 7. 2013) 2000.0
CD BCRP matured from 21 to 25 Januarv., 2013
V. Auction sale of time deposits in domestic currency 78000 3999.9 5500.0 4000.0 5800.1 4000.0 65000 40001 82999
Proposals received 15190.4 120455 126294 98030 133633 142083 138927 131393 128416
Maturity 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 4.00 4,00 3.95 3.95 3.90 3.87 383 3.70 3.58
Maximum 4.05 403 4.00 4,00 3.95 3.91 3.86 3.80 373
Average 4.03 02 3.99 3.99 3.93 3.89 384 3.78 3.64
Stock 78000 9499.9 98001 10 500.0 12 300.0
Next maturitv of Time Deposits January 21, 2013 12 300.0
Time Deposits matured from 21 to 25 Januarv., 2013 12 300.0
b. Central Bank foreian currency operations at over-the-counter 888.3 762.4 3819 3822 511
i. Purchase (millions of US$) 3500 300,0 150,0 150,0 .
Average exchange rate (S/. US$) 2,5379 25412 2,5458 2,5481 2,5528
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling  (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
3.C bank current account before close of the day 15062,9 145778 143147 14087.2 12 241,0
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0138% 0,0138% 0,0138% 0,0138% 0,0138%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
c. Monetary requlation credit
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overnight deposits in domestic currency 490,0 24700
Interest rate. 3.45% 3.45% 3.45% 3,45% 3,45%
5.C bank current account in the BCR at close of the day 15 062,9 145778 143147 13597.2 9771.0
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 205198 20594,0 20 2658 201178 197911
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 24,0 24,1 237 235 231
c. Cumulative average current account in domestic currency (millions of S/.) 167973 164548 163341 162038 15846,4
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 19.4 19,5 19.1 189 185

o

Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / Average
b. Interbank operations (foreian currency)

=

97.0
4,05/4,15/4,12

4,80/5,00/4,88

1340
3,95/4,20/4,10

5,00/5,00/5,00

88,0
4,00/4,20/4,13

3,95/4,25/4,16

240,0
3,70/4,25/4,09

Interest rate : Minimum / Maximum / Averaae 5,00/5,15/5,02 5,00/5,50/5,1 5,30/5,50/5,36
c. Secondary market of CDBCRP and CDBCRP-NR 1010 37.0 380 858 60
6 month term (amount / average interest rate) 330/3.80 30 / 376
12 month term (amount / average interes rate) 213 / 381 6.0/3.80
24 month term (amount / average interest rate)

Operations in the foreign exchange market (millions of US$) Jan 11 Jan 14 Jan 15 Jan 16 Jan 17
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 19.2 -189.6 105,1 172 17.1
Flow of foreian exchanae position = a+ b.ii- c.ii + e + f 1944 -199.0 -134,0 -83.1 151,0
a. Spot purchases with non-bankina costumers 2583 1453 187.9 92,4 294.9

i, Purchases 589.4 4178 497,0 3116 554,1

ii. (-) Sales 3311 2725 309.0 2192 259,2
b. Forward purchases with non-bankina costumers 413 228 136.6 186.7 -127.9

i Pacted 187.6 164.8 3439 2816 1684

il. () Redemption 146,3 1420 207.3 95,0 296.3
C. Forward sells with non-bankina costumers 2165 134 -102.5 86.3 6.0

i Pacted 2221 311 204.6 1809 209,0

ii. () Redemption 56 177 307.1 94,6 2030
d. Interbank operations

i Spot 1056.9 1021.5 1072.0 9919 14214

i Forward 68,0 1280 305,0 95,0 108,0
e. Spot sales due to NDF redemption and swaps -137.0 -117.9 77.0 255 92,9

i Purchases 32 156 265,0 62,5 1971

ii. () Sales 140.2 1335 188.0 88.0 290.0
f. Net operations with other financial institutions -67.6 -350.6 -299.2 -150.5 -144.3
a. Monetary requlation credit

Interest rate
2,5482 2,5384 2,5414 2,5449 2,5480

Note: Interbank exchange rate (Source: Datatec)
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