CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Jan. 20 Jan. 21 Jan. 22 Jan. 23 Jan. 24
1. Commercial bank current account before Central Bank operations 57556 61995 6524,0 6557,6 65192
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
Pronosals received 293,0 146.0 284.0
Maturitv 171d 533d 350d
Interest rate : Minimum 366 385 383
Maximum 3.83 3.98 3.85
Average 3.79 393 384
Stock 185424 18042.4 17692.4 17642.4 17642.4
Next maturity CD BCRP (Februarv 6. 2014) 100.0 2000.0
CD BCRP matured from Januarv 27 to 31. 2014 1000
ii. Outcome of the buvina auction sale securities (Reno) 500.0 500.0 500.0
Proposals received 1100.0 1068.0 900.0
Maturity 1d 1d 1d
Interest rate : Minimum 425 430 4.40
aximum 425 442 440
Averaae 425 438 4.40
Stack 500,0 500.0 500.0
Next maturity REPO 500.0
REPO matured on January 24. 2014
vi. Auction sale of CDR BCRP 89.5 300.0 300.0 115.0 285.0
Pronosals received 895 649.0 4430 265.0 2850
Maturity 59d 60d 61d 61d 62d
Interest rate : Minimum 013 003 004 005 007
Maximum 014 0,10 0,09 0,15 0,15
Average 013 6 005 014 013
Stock 41105 41105 41105 47105 51105
Next maturity CDR BCRP (Januarv 31. 2014) 216.0 216.0
CDR BCRP matured from January 27 to 31, 2014 2160
b. Central Bank foreian currency operations at over-the-counter 28 -5025
i Purchase (millions of US$)
weraae exchange rate (S/. USS)
ii. Selling (millions of US$) 10 1780
Averace exchanae rate (S/. US$) 28120 28230
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of US$)
ii. Selling _(millions of US$)
d. Operations 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. I bank current account before close of the day. 61133 6699.5 6974,0 5907.6 5616,7
4. Central Bank monetarv operations
. Swan operations of foreian currency.
Fee (daily efective rate) 00125% 0.0125% 0.0125% 00125% 00125%
b. Outcome of the direct temporary buvina securities (Repo)
Interest rate 480% 480% 480% 480% 480%
c. Monetary requlation credit
Interest rate 480% 480% 480% 4.80% 480%
d. Overnight deposits in domestic currency 2257 2100 3055 3431 557.8
Interest rate 3.20% 3.20% 3.20% 3.20% 3.20%
5. C I bank current account in the BCR at close of the day 58876 64895 6 668,5 55645 50589
a. Cumulative averace reserve balances in domestic currency (millions of 13 () 14130.7 140155 139196 138755 13768.1
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 155 153 E 152 15,1
¢. Cumulative averace current account in domestic currency (millions of S.) 8895.4 87803 86843 8683.9 85329
d. Cumulative average current account in domestic currency (% of liabiliies subiect to reserve “ 97 96 95 95 94
6. Interbank market and Secondarv market of COBCRP
a. Interbank operations (domestic currency) 1511.0 1208,0 14610 12930 13790
Interest rate : Minimum / Maximum / Averaae 4,00/4,10/4,09 4.00/4,20/4.12 4.10/4,2514.20 4.00/4,2014.07 4.05/4,15/4.06
b. Interbank operations (foreian currencv) 720 95.0 1420 133.0 2050
Interest rate : Minimum / Maximurm / 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 90.0
6 month term (amount / averace interest rate) 05 /374
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) Jan. 17 Jan. 20 Jan.21 Jan. 22 Jan. 23
Flow of foreian exchanae position adiusted by forwards = a-+bi-ci+e+ 1 783 1213 1138 67.7 28
Flow of foreian exchanae position = a + b.i - c.ii + € + 7.4 178 1344 339 805
a. Spot purchases with non-bankina costumers -149.4 1146 229.2 686 1714
i Purchases 2627 237.2 2167 204.8 2380
ii. (-) Sales 4121 3517 445.9 2734 409.3
b. Forward purchases with non-bankina costumers 503 417 95 399 346
i Pacted 2794 240.7 2240 1723 2776
ii. (-} Redemption 229.0 199.0 2335 2122 2431
C. Forward sells with non-bankina costumers 612 382 301 -1416 1123
i, Pacted 1454 445 925
ii. () Redemotion 84.1 63 2028 2341 1614
d. Interbank operations
i Spot 7150 4070 5888 964,1 696.0
Forward 78,0 1260 110,0 25,0 155,0
e. Spot sales due to NDF redemption and swaps 517 18 709 56.8 393
i, Purchases 83,0 28 2010 2335 1266
ii. () Sales 1347 10 130,1 176,7 1658
. Net operations with other financial institutions A12 379 67 02 2006
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 28062 28096 28081 28070 28099

(%) Preliminar information
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