CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Sep. 9 Sep. 10 Sep. 11 Sep. 12 Sep. 13
1. Commercial bank current account before Central Bank operations 10 410,1 12 077,1 12 646,3 15 347,7 14 977,2
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
I. Auction sale of CD BCRP 50,0 50,0 50,0
Proposals received 274,1 185,9 325,8
Maturity 185d 547 d 364d
Interest rate : Minimum 4,00 4,05 3,99
Maximum 401 4,10 4,03
Average 4,01 4,07 4,00
Stock 23 221,0 21 970.,8 22 020,8 19 692,1 19 692,1
Next maturity CD BCRP (Oct. 10, 2013) 2 378,7 2 050,0
CD BCRP matured from Sep. 16 to 20, 2013 2 378,7
li. Outcome of the buying auction sale securities (Repo) 2 000,0
Proposals received 2 575,0
Maturity 1d
Interest rate : Minimum 4,43
Maximum 451
Average 4,49
Stock 2 000,0
Next maturity Repo (Sep. 11, 2013)
Repo matured from Sep. 11 to 13, 2013
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 2 602,2 23440 2 344.0 2344.0 2 344.0
Next maturity CDR BCRP (Sep. 24, 2013) 95,0 95,0
CDR BCRP matured from Sep. 16 to 20, 2013
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) -50,0
i. Purchase (millions of US$)
ii. Selling (millions of US$) 50,0

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 12 360,1 12 077,1 12 596,3 12 297,7 11 777,2

4. Central Bank monetary operations
a. Swap operations of foreign currency.

Fee (daily efective rate) 0,0126% 0,0126% 0,0126% 0,0127% 0,0139%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
c. Monetary regulation credit

Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overnight deposits in domestic currency 220,0 220,0 224.0 274,0

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 12 140,1 11 857,1 12 372,3 12 023,7 11 777,2
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 17 158,9 16 959,2 17 373,4 17 252,4 17 202,5
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) ( 18,9 18,7 19,1 19,0 18,9
c. Cumulative average current account in domestic currency (millions of S/.) 12 509,7 12 907,8 12 859,2 12 763,6 12 687,8
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (7 13,9 13,7 14,2 14,0 14,0

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 3515 337.0 288.0 352,0 509.0

Interest rate : Minimum / Maximum / Average 4,20/4,25/4,25 4,25/4,35/4,28 4,25/4,25/4,25 4,25/4,25/4,25 4,05/4,25/4,17
b. Interbank operations (foreign currency) 89,9 101.9 143.9 120,0 113.0
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 50,4 1193,5 1 509,0 37,0
6 month term (amount / average interest rate) 39,7/4,00
12 month term (amount / average interes rate) 26,0 / 4,0
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 06 Setiembre 09 Setiembre 10 Setiembre 11 Setiembre 12 Setiembre
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f -68,9 -24.7 -103,7 121,9 -30,3
Flow of foreign exchange position =a+b.i-c.ii+e+f -115,6 -175,3 -203,1 38,5 4.4
a. Spot purchases with non-banking costumers -220.4 -183,2 -111.7 33.7 -36.9

I Purchases 195,1 240,5 264,7 332,5 354,2
ii. (-) Sales 415,5 423,7 376,5 298,8 391,1
b. Forward purchases with non-banking costumers 76,2 26.6 90,2 59,7 36,0
I. Pacted 226,3 191,2 201,4 225,5 256,6
ii. (-) Redemption 150,1 164,6 111,2 165,8 220,6
C. Forward sells with non-banking costumers 29,5 -124.0 -9.2 -23.8 70,7
I. Pacted 65,1 138,8 89,1 103,8 178,3
ii. (-) Redemption 35,6 262,8 98,4 127,6 107,6
d. Interbank operations
I. Spot 391,9 532,8 669,0 551,2 620,2
. Forward 92,0 120,0 83,0 14,0 111,0
e. Spot sales due to NDF redemption and swaps -6,9 106,1 -6,6 -28.4 -72.5
I Purchases 24,6 190,2 85,8 121,7 84,7
ii. (-) Sales 31,5 84,1 92,4 150,0 157,3
f. Net operations with other financial institutions -2.9 -0,1 -97.6 51 0.9
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8075 2,8075 2,8101 2,8075 2,8101
(*) Preliminar information

d. = day(s)

w. = week(s)

m. = month(s)

y. = year(s)



