CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Feb. 03 Feb. 04 Feb. 05 Feb. 06 Feb. 07
1. Commercial bank current account before Central Bank operations 6269,1 6950,0 71418 7986,1 76024
2. Monetarv and exchanae Central Bank oberations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 50.0 30,0
Proposals received 1735 1283 1500
Maturitv 185d s554d 371d
Interest rate : Minimum 371 394 388
Maximum 385 415 3.90
Average 381 4.06 3.89
Stock 178425 178425 178925 159225 159225
Next maturity CD BCRP (March 13, 2014) 19700
CD BCRP matured from Februarv 10 to 14. 2014
ii. Outcome of the buvina auction sale securities (Repo) 20000 20000 15000 500,0 10000
Proposals received 54480 44500 38030 18030 2609.0
turity 7d 1d 1d 1d 3d
Interest rate : Minimum 450 460 461 468 465
jaximum 487 480 478 478 481
Averace 472 468 468 473 470
Stock 4000,0 5000.0 45000 30000 30000
Next maturity REPO (February 10. 2014) 30000
REPO matured from February 10 to 14, 2014 30000
vi. Auction sale of CDR BCRP 3000
Proposals received 4450
Maturitv 59d
Interest rate : Minimum 013
jaximum 015
Averace 014
Stock 52045 55945 54445 52445 52445
Next maturity CDR BCRP (February 10. 2014) 2200
CDR BCRP matured from February 10 to 14, 2014 3500
b. Central Bank foreian currency oberations at over-the-counter 7769 424 3955
i. Purchase (millions of US$)
Averade exchande rate (S/. US$)
ii. Selling  (millions of US$) 2750 15,0 1400
Averade exchanae rate (S/. US$) 28250 2.8249 28250
c. Operations with Tesoro Publico (millions of US$)
i._ Purchase (millions of US$)
ii. Sellina _(millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3_Commercial bank current account before close of the day 74422 86076 81963 8456.1 86024
4. Central Bank monetarv operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0.0124% 0,0124% 0.0124% 0,0125% 0,0136%
b. Outcome of the direct temporary buyina securities (Repo)
Interest rate 4,80% 4.80% 4,80% 4.80% 4.80%
c. Monetary requlation credit
Interest rate 4,80% 4.80% 4,80% 4.80% 4.80%
d. Overniaht deposits in domestic currency 3888 3884
Interest rate 3.20% 3.20% 3,20% 3.20% 3.20%
5. Commercial bank current account in the BCR at close of the day 74422 86076 81963 80673 82140
a Cumulaive averaae reserve balances in domestic currency (millions of 7 () 56753 132306 127438 12902.7 129002
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 144 135 i ! 145
c. Cumulative average current account in domestic currency (millions of S/.) 7799.0 62603 71140 71132 72705
d_Cumulative average current account in domestic currency (% of liabilities subject to reserve o) 86 82 80 82 8.1
6. Interbank market and Secondarv market of COBCRP
a. Interbank operations (domestic currency) 4530 3900 469.0 6550 7210
Interest rate : Minimum / Maximum / Averaae 4.60/4,80/4.71 4,50/4.80/4.68 4.45/4,50/4.50 4,30/4.40/4.30 4,30/4.40/4,31
b. Interbank operations (foreian currency) 30,0 1510 29.0 30,0 1100
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 250 520
6 month term (amount / averaae interest rate) 50,0 / 3.80 50 /387 201388
12 month term (amount / average interes rate)
24 month term (amount/ average interest rate)
| 7- Operations in the foreign exchange market (millions of US$) Jan. 31 Feb. 03 Feb. 04 Feb. 05 Feb. 06
Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f 2436 842 113.7 201 1199
Flow of foreian exchange position = a+ b.ii - c.ii + e + f 7.1 -60.8 58,1 -44.0 -208.2
a. Spot purchases with non-bankina costumers -284.7 4506 -314.0 2452 2548
i, Purchases 3921 2583 2551 3791 2220
ii. () Sales 676.8 708.9 569.1 624.3 4768
b. Forward purchases with non-banking costumers 78,9 30,0 1191 7 2675
i, Pacte 449.9 3230 3965 2811 1950
ii. () Redemption 3710 2930 5156 2033 4625
C. Forward sells with non-bankina costumers -157.6 534 63.4 53.9 3558
i, Pacted 2641 148,7 1255 1539
ii. () Redemption 4217 953 188.9 1000 4782
d. Interbank operations
i Spot 6193 4525 5340 562,0 6196
X rward 70,0 1635 1910 164,0 95,0
e. Spot sales due to NDF redemption and swaps 2336 283 -1828 54 1494
i, Purchases 4180 725 1816 99,9 66,8
ii. () Sales 1844 1008 3643 94,5 3174
f. Net operations with other financial institutions 1089 2204 1120 925 87.0
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 28221 28245 28237 28244 28212
(%) Preliminar information

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

y. = year(s)




