CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

Olions of Nuevos Soles)
Jan.02 Jan.03 Jan.06 Jan.o7 Jan.08 Jan.09 Jan. 10
1. Commercial bank current account before Central Bank operations 62053 82756 86962 87916 98792 95081 93402
7 Monetary and exchanae Central RAnK anerafions hefare clase o The Ay
. Central Bank monetary onerations
i, Auction sale of C BCRP 500 500 500 500
Pronasals received 1480 2280 3100 500.2
Matrity 3714 1854 5474 3644
Interest rate : Minimum 379 367 371 366
Masimum 385 368 375 366
Averace 384 68 373 366
tock 190424 190424 190024 190024 191424 16942.4 169424
Next matity G BCRP (Tanuary 16. 2014) 250 4000
D BCRP matired from January 13 10 17. 201 22500 4000
ii. Outeome of the buvina avction sale securiies (Reno) 20000 40000 45000 35000 24450 20000 11400 1000.0
Pronasals receive: 30300 43050 45160 37760 24450 28500 11400 11400
Matrity d 1d 3d 1d 1d 1d 1d 3d
Interest rate : Minimum 445 410 405 400 400 401 400 400
Masim 448 458 447 415 407 400 405 400
Averae 45 29 21 409 403 405 402 400
Stack 60000 65000 35000 44450 40000 11400 10000
Next manrity REPO Januar 13, 2014 35000 1000.0
REPO matured from January 13 10 17. 2014 55000 10000
. Aucton sale of CDR BCRP 3000 3000 3000 1000 1900 2250
Proposals received 4200 1750 3150 1000 1900 2250
aturity 60d 60d 594 59d 61d 61d
Interest rate : Minimum 008 0.10 010 015 0.10 012
Maim 015 011 013 015 15 o1
Averace 011 1 011 015 013 014
34110 35860 33160 32460 30610 30610 30610
Next maturity CDR BCRP (Januarv 13. 2014) 1700 3000
c matured from January 1310 17 . 2014 7700 3600
b. Central Bank foreian currency operafions al over-the-couner
i.”Purchase (millons of USS)
verace exchanae rate (S, USS)
it Sellina_(millions of US$)
Averace exchanae rate (S/. USS)
. Overations with Tesoro Publico (millons of USS)
Purchase (milions of USS)
i Sellina_(millions of USS)
d. Overations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
i.”Repurchase of CD BCRP and CD BCRP-NR
i_Purchase of BT
3 Commercial bank current Close of the dav 8553 4756 Ti8462 T 1366 414z 105061 03002
4 Central Bank monetarv operations
2. Swap operations of foreion currency.
I efective ate) 0.0125% 00125% 00125% 0.0125% 0.0125% 0.0125% 0.0126%
b. Outcome of the direct temoorary buvina securies (Reoo)
Interest rate 4.80% 480% 480% 4.80% 4.80% 4.80% 4.80%
. Monetarv reaulation credit
Interest rate 4.80% 480% 480% 4.80% 4.80% 4.80% 4.80%
d. Ovemiaht deposits in domesiic currency 2208 2180 2431 4070 456.2 6703
Interest ra 3200 320% 320% 320% 320% 320 3.20%
5 Commercial bank current account in the BCR al close of the dav 118553 129548 116087 108935 11007.2 101419 5 660.9
a Cumulative average reserve balances in domestic currency (milions of ST (1 16190.7 16 1007 153895 161907 160760 15086.4 15 966.6
b Cumulative average resenve balances in jbilties subiect to 175 168 175 176 175 175
¢ Cumulative average curent account in domesiic currency (millions of S/ 93710 82625 101542 108169 10827.3 108493 107313
d_Cumulaiive average curent account in domesiic currency (% of liabilies subiect to 124 124 18 118 117
& Tnterbank market and Secondarv market of P
a. Interbank operations (domesiic currencv) 144,0 1200 3610 2600 5620 690.0 8590
Interest rate : Minimum / Maximum / Averade 4.1014.65/4.33 4.20/4.20/4.20 3.95/4.15/4.00 4.00/4.05/4.00 4.0014,0014.00 4.00/4.00/4.00 3.95/4,00/4.00
b. Interbank operations (foreian currencv) X 3.0 X X
Interest rate : Minimum / Maximum | Average 0.15/0,15/0.15 015015015 0150015015 0.150015/0,15 0.150015/0,15 01500150015 0.1500,15/0,15
. Secondary market of COBCRP and CDBCRP-NR a1 515
6 month term (amount / averaae interest rate)
12 monih term (amount  averace interes rate) 500/ 365
24 monih term (amoun / average interest rate)
7. Operations in the foreign exchange market (millions of USS) Dec.31 Jan. 02 Jan.03 Jan. 06 Jan. o7 Jan_08 Jan. 09
T foreron exchane bosiion adusted by forwards = a ¥ b1~ 617 &+ T 377 53 347 367 583 255 56
Flow of foreion exchanae position = a+ bi - i + @ + 1 a1 801 516 95 880 378 366
. Soot Durchases with non-bankina costumers 464 2550 2408 7.1 1340 49 179
Purchases 874 2507 2703 3135 187.2 3685 2680
) Sales 410 5147 5112 4007 3212 3636 2860
b. Forward ourchases with non-bankina costumers 116 3225 73 118 826 442 3794
i Pacted 20 1713 2383 4015 2859 3611 1207
ii.() Redemoiion 95 1038 1653 4133 2033 3168 5001
. Forward sells with non-bankina costumers 22 2493 233 246 229 1116 3493
i Pacted 256.2 1348 3084 3240
() Redemtion 22 6055 152 1594 2155 2124 4667
d. nterbank onerations
o 4630 3507 5676 10530 5005 5683
Foward 600 1050 550 430 1520 330
e. Spot sales due {0 NDF redempiion and swaps 66 1786 66.7 -100.1 1034 28 122
i Purchases 00 595.6 145 146,0 2151 2101 4637
i) Sales 66 4170 a7 2461 117 2074 451
1. Net operations with other financial insttutions 1080 623 1162 52 74
9. Monetary regulation crecit
Interest rate
Note: Interbank exchanae rate (Source: Datatec) 28030 2.8067 2.8067 28008 28038 28016 28016
) Preliminar information
T = days)
w. = week(s)
m. = monih(s)
v, = year(s)




