CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Febs Feb 12 Feb 13 Feb 14 Feb 15
1. Commercial bank current account before Central Bank operations 29 021,2 28 876,9 284225 281284 28 3756
2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i.Auction sale of CD BCRP 2000 50.0 500 1000 100.0 200.0 500 1000 2000 200.0 100.0
Proposals received 4200 1200 2920 5150 280.0 769.7 2750 366.0 659.9 690.0 1935
Maturity 363d 545d 182d 182d  359d 181d 357d 357d  180d 179d 356 d
Interest rate : Minimum 375 379 366 368 374 3.67 370 371 367 3,65 3,67
Maximum 3.79 3.79 373 370 376 371 372 371 370 3.69 3.70
Average 378 379 369 369 376 3.70 371 371 370 3,67 3.67
Stock 21604.7 214547 21654.7 22004.7 22304.7
Next maturity CD BCRP (March 7. 2013) 23001
CD BCRP matured 18 to 22 Februarv, 2013
V. Auction sale of time deposits in domestic currency 50000 95000 50001 105000 50000 113000 50000 122001 50000  13000.0
Proposals received 85810 133932 119650 112715 126210 117004 98130  13019.0 117813  13366.9
Maturity 4d 4d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 402 4.00 405 4,03 405 4.00 405 4,03 4.05 403
Maximum 4,09 4.08 408 411 407 413 4,08 413 4.08 413
Average 407 4.05 407 4.06 06 4.07 4,06 4.08 4.06 407
Stock 14.500.0 15500.1 16 300.0 17 200.1 18 000.0
Next maturitv of Time Deposits (February 18, 2013) 18 000.0
CD BCRP matured from 18 to 22 Februarv, 2013 18 000.0
b. Central Bank foreign currency operations at over-the-counter 516 1545 308.3 7187 539.8
i. Purchase (millions of US$) 20,0 60,0 1200 280,0 2100
Average exchange rate (S/. US$) 2,5787 2,5743 2,5694 2,5669 2,5707
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) -100.0 -100,0 -100,0 -100,0
i. Purchase (millions of US$)
ii. Selling  (millions of US$) 1000 100.0 1000 1000
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
. C bank current account before close of the day 1432238 132813 122308 11297.0 10615.4
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0136% 0,0136% 0,0137% 0,0137% 0,0137%
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
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 143228 132813 122308 11297.0 10 615.4
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 238271 21556,4 215033 2113738 207598
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 26,9 24,0 239 235 231
c. Cumulative average current account in domestic currency (millions of S/.) 188453 176118 17 258,2 16 8715 16 454,4
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 22,0 19.2 19.1 187 183
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 95,0 185.0 2100 4150 184.0
Interest rate : Minimum / Maximum / Average 4,20/4,20/4,20 4,15/4,20/4,19 4,15/4,20/4,18 4,15/4,25/4,20 4,12/4,20/4,20
b. Interbank operations (foreian currency) 213.7 . . g .
Interest rate : Minimum / Maximum / Averaae 4,45/5,00/4,72 3,50/4,05/3,98 2,00/3,50/3,41 1,50/2,00/1,98 2,00/2,25/2,01
c. Secondary market of CDBCRP and CDBCRP-NR 97.0 60,0 200 2234 824
6 month term (amount / average interest rate) 8,0 /3,68 30.0/3,68 10,0/3,70 130.0/3,69 67.4/3,70
12 month term (amount / average interes rate) 55,0 / 375 10,0/375 14,0/3,70
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) Feb 8 Feb8 Feb 12 Feb 13 Feb 14
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f -115.7 1228 29,7 -52,1 237
Flow of foreian exchange position = a + b.ii - c.ii + e + f 197,1 161 -16.9 -210,1 2313
a. Spot purchases with non-bankina costumers 98,0 533 331 -30.4 1128
i Purchases 386.4 1129 475,1 346.9 384,1
ii. (-) Sales 2884 59,6 4419 3773 2713
b. Forward purchases with non-bankina costumers -31.3 -40.6 142.6 56.8 -47.5
i Pacted 2017 -0.3 3554 2610 359,0
il. () Redemption 2330 40,3 2128 204,2 406,5
C. Forward sells with non-bankina costumers 2815 -147.3 96,0 -101.2 -302.5
i Pacted 4358 50 2840 159,7 51,6
ii. () Redemption 1543 1523 188.0 2609 354,1
d. Interbank operations
i Spot 900.7 1286.6 1248.4 11312
i Forward 214,0 50 3380 2295 321
e. Spot sales due to NDF redemption and swaps 444 74.8 -143 28 -111.8
i.  Purchases 1202 1115 160.1 1639 287.9
ii. () Sales 758 36.6 174.4 166.7 3997
f. Net operations with other financial institutions -24,0 -60.6 -120.3 -284.6
. Monetary requlation credit
Interest rate
25793 2,5779 2,5706 2,5670

Note: Interbank exchange rate (Source: Datatec)
(%) Preliminar i i

d. = dav(s)
w. = week(s)
m. month(s)
V. = vear(s)




