CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Sol

s)

Apr 15 Apr 16 Apr 17 Apr 18 Apr 19
1. Commercial bank current account before Central Bank operations 24 2056 247118 23 667,7 23 459,4 22939,7
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 1000 1000 1000 | 50.0 100.0 1000 1000 | 150.0 1500 [ 500 1500 150.0| 1500 150.0
Proposals received 5635 3420 3011 | 3616 4865 5065 2960 | 73L6 5657 [337.9 5220 4100| 4256 305.0
Maturity 365d 269d 87d | 184d 364d  268d 86d [ 363d 267d [362d 362d 182d| 361d 265d
Interest rate : Minimum 370 370 367 3.69 370 3.70 3.60 3.69 369 | 365 369 370 3.70 371
Maximum 372 375 369 3.70 3.70 3.70 371 371 372 | 369 373 372 375 3.86
Average 371 373 368 370 3.70 3.70 3.69 371 370 | 367 371 371 372 3.78
Stock 244255 24775.1 25075.1 254251 255251
Next maturity CD BCRP (May 7, 2013) 600.0
CD BCRP matured from April 22 to April 26. 2013
V. Auction sale of time deposits in domestic currency 79999 28000 8000.0 4700.0 8000.0 55000 | 10000.0 35000 | 10000.0 33000
Proposals received 132089 66250 141424 7996.4 13312.0 73619 | 133406 56283 | 121102 36063
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 378 375 378 3.70 375 372 3.76 3.82 3.80 4,00
Maximum 4.00 375 3.88 3.82 3.84 3.80 4.05 415 422 425
Average 3.91 375 3.83 3.79 381 3.76 3.90 402 412 420
Stock 10799.9 12 700.0 13500.0 13500.0 13.300.0
Next maturity of Time Deposits (April 22, 2013) 13500.0 13300.0
Time Deposits BCRP matured from April 22 to April 26, 2013 13500.0 13300.0
b. Central Bank foreign currency operations at over-the-counter 259 258.8 259 1037 259
i. Purchase (millions of US$) 10,0 100,0 10,0 40,0 10,0
Average exchange rate (S/. US$) 25917 2,5880 26 26 26
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$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Commercial bank current account before close of the day 131316 119207 98936 97131 93656
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0.0136% 0,0136% 0,0136% 0.0136% 0.0136%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
c. Monetary requlation credit
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overnight deposits in domestic currency 1669.5 453,0 93,0 200,0
Interest rate 3.45% 3.45% 3.45% 3,45% 3,45%
5. Commercial bank current account in the BCR at close of the day 11462.1 11467.7 9800.6 97131 9165.6
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 222818 225711 218544 218544 218544
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 242 245 237 237 237
¢. Cumulative average current account in domestic currency (millions of S/.) 18685,7 17 634,6 175178 16 811,0 175178
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve i *) 195 198 19.0 190 19,0
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 1935 250.5 559,5 606,0 5250
Interest rate : Minimum / Maximum / Average 4,00/4,10/4,04 3.80/4,00/3,94 3,85/4,15/3,96 3.95/4,15/4,03 4,15/4,30/4,21
b. Interbank operations (foreian currency) 89.4 = . . 3
Interest rate : Minimum / Maximum / Average 0,60/0,90/0,88 0,50/0,55/0,51 0,50/0,50/0,50 0,50/0,50/0,50 0.30/0,50/0,49
c. Secondary market of CDBCRP and CDBCRP-NR 405 166.9 84,8 497,2 13344
6 month term (amount / average interest rate) 9,10/3,70 60,0/ 3,70
12 month term (amount / average interes rate) 405 / 3,65 60,0 / 3,68 24,0/367 401371
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) Apr 12 Apr 15 16 Abril 17_Abil 18 Abril
Flow of foreian exchanae position adiusted by forwards = a+b.i-c.i+e+f 186 64,0 172 -109.9 -88,2
Flow of foreian exchange position =a + b.ii - c.ii +e+f 49,6 1129 45,6 62,6 -51.3
a. Spot purchases with non-bankina costumers 67.8 1275 168,5 109.2 23,0
i. Purchases 3489 376.8 376,1 3185 2611
ii. (-) Sales 2811 249.4 207.6 209.2 2381
b. Forward purchases with non-banking costumers 106.8 -8.6 59,5 224 -200.8
i. Pacted 159.8 943 1564 1075 93,0
ii. (-) Redemption 53.0 1029 96.9 85,2 2938
C. Forward sells with non-banking costumers 137.8 40.3 87.9 194.9 -163.8
i Pacted 1484 186.1 2416 280.7 1736
ii. (-) Redemption 106 1458 153,6 85,8 3374
d. Interbank operations
i Spot 7130 483.9 9950 1016,5 860,2
i Forward 1480 165,0 188,0 158,0 169,0
e. Spot sales due to NDF redemption and swaps -20.6 385 339 -17.1 54
i Purchases 7.1 1211 1297 66,1 2916
ii. (-) Sales 277 825 95,9 83.2 286,1
f. Net operations with other financial institutions -40,0 -10.2 -100,0 29,0 -36,1
a. Monetary requlation credit
Interest rate
2,5866 2,5920 2,5886 2,5916 2,5911

Note: Interbank exchange rate (Source: Datatec)
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