CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)

Dic. 09 Dic. 10 Dic. 11 Dic. 12 Dic. 13
1. Commercial bank current account before Central Bank operations 79352 75917 77535 8587,5 6944,6
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations

i. Auction sale of CD BCRP 50.0 50,0 50.0
Proposals received 204.8 232.0 3148
Maturity 185d 547d 364d
Interest rate : Minimum 357 343 355
Maximum 3.62 3.68 361
Average 3.61 3.66 3.60

Stock 202134 202134 202634 18692.4 18 692.4

Next maturitv CD BCRP (Jan. 9. 2014) 1621.0 1621.0 2250.0

CD BCRP matured from Dec. 16 to 20. 2013 1621.0 1621.0 1621.0

ii. Outcome of the buvina auction sale securities (Repo) 3000.0 3200 10000 30000 20000 30000 15000 20000 20000 30000 14490
Proposals received 52760 3200 18600 41000 22250 46280 20600 49040  3117.0 42900  1449.0
Maturity 1d 7d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 4.45 426 445 4.08 4,02 4.05 405 410 416 412 4,00

jaximum 463 472 4.60 436 420 415 4.10 415 418 421 4.30

Averace 451 4.60 450 421 411 4.08 4,09 4.16 413
Stock 5320.0 63200 58200 5320.0 4769.0
Next maturitv Repo (Dec. 16. 2013) 5000.0 4500,0 4769.0
Repo matured from Dec. 16 to 20. 2013 6000.0 58200 4769.0

Vi. Auction sale of CDR BCRP 130.0
Pronosals received 130.0
Maturity 64d 63d
Interest rate : Minimum 013

aximum 0.14
Averade 0.14
Stock 2846.0 2976.0 2976.0 2976.0 2976.0
Next maturitv CDR BCRP (Dec. 23. 2013) 10,0 10,0 100
CDR BCRP matured from Dec. 16 to 20. 2013
b. Central Bank foreian currencv operations at over-the-counter
i. Purchase (millions of US$)
Average exchanae rate (S/. US$)
ii. Sellina  (millions of US$)
Average exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (millions of US$)
d. Onerations at the Secundarv 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 dav 122052 124617 122035 125375 113936
4. Central Bank monetarv operations
a. Swan operations of foreian currencv.
Fee (dailv efective rate) 0.0126% 0.0126% 0.0126% 0.0126% 0.0127%
b. Outcome of the direct temporarv buvina securities (Reno)
Interest rate 4.80% 4.80% 4.80% 4.80% 4.80%
¢. Monetarv reaulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overniaht deposits in domestic currency 358,5 358,0 356,9 3945 3929
Interest rate 3,20% 3.20% 3.20% 3,20% 3.20%
5. Commercial bank current account in the BCR at close of the day 11846.7 121037 118466 121430 11 000.7
a Cumulative average reserve balances in domestic currency (millions of S/.) () 16 5050 16 401.3 166804 166804 16614.8
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) ( 17.9 178 18,1 18,1 18,0
c. Cumulative average current account in domestic currency (millions of S/.) 116490 116945 119735 119835 11907.9
d._Cumulative average current account in domestic currency (% of liabilities subiect to reserve i * 2.8 2.7 3.0 3.0 2.9

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

c. Secondary market of CDBCRP and CDBCRP-NR 160 1113 182,0 182,0 514
6 month term (amount / average interest rate) 14,2 / 360 30,0 / 3,60 30,0 / 3,60
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS$) Dec. 06 Dec. 09 Dec. 10 Dec. 11 Dec. 12
Flow of foreian exchanae position adiusted by forwards = a+ bi-ci+e+f 8.6 974 1310 875 1.9
Flow of foreian exchanae position = a + bii - c.ii + € + -17.3 -31.4 855 6.9 113.7
a. Spot purchases with non-bankina costumers -95.0 -25.7 -67.9 -65.3 -178.7

i, Purchases 289.0 316.8 3243 4058 4725

ii. () Sales 383.9 3425 3922 4711 651.2
b. Forward purchases with non-bankina costumers 109.3 196.0 92.4 54.6 108.8

i, Pacted 2474 3728 2855 265.9 382.1

ii. (-) Redemption 138.0 176.8 1931 2113 2733
C. Forward sells with non-bankina costumers 835 262.0 46.8 -26.1 -3.0

i, Pacted 132.2 3875 146.7 1759 2246

ii. (-) Redemption 487 1255 99.8 202.0 22756
d. Interbank operations

i Spot 921,0 8053 685,0 684,1 10887

[ Forward 144,0 230,0 90,0 10,0 216,0
€. Spot sales due to NDF redemption and swaps L9 38.1 136 63.6 34.9

i, Purchases 414 1236 904 1937 2225

ii. () Sales 433 855 76.8 130,1 187,6
f. Net operations with other financial institutions 98 951 266 07 157
g. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,7922 2,7922 27920 2,7843 2,7843

(%) Preliminar

d = day(s)
w. = week(s)
m. = month(s)
y. = year(s)




