CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Mar. 03 Mar. 04 Mar. 05 Mar. 06 Mar. 07
1. Commercial bank current account before Central Bank operations 4,809.0 7.127.8 8,382.6 8,764.6 9,157.6
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary overations
i._ Auction sale of CD BCRP 30.0 300 300
Pronosals received 144.0 1200 1979
Maturity 192d 5544 371d
Interest rate : Minimum 363 390 377
Maximum 378 400 377
Averaae 3.76 396 377
Stock 162225 162225 162525 16,2825 16,2825
Next maturity CD BCRP (March 13, 2014) 19700
CD BCRP matured March from 10 to 14. 2014
ii. Outcome of the buvina auction sale securities (Reno) 20000 20000 10000 13000 1.300.0 5000
Pronosals received 4060.0 44920 20000 19400 1.640.0 13250
turity d 1 7d 1d 1d 1d
Interest rate : Minimum 436 439 440 425 401 4.05
@imum 455 458 4.68 445 431 4.08
Average 442 446 454 435 420 4.06
Stock 40000 43000 43000 35000 30000
Next maturity REPO (March 10. 2014) 20000
REPO matured March from 10 to 14, 2014 3,000.0
vi. Auction sale of COR BCRP 208.0 3000
Pronosals received 2080 460.0
Maturity 63d 61d
Interest rate : Minimum 014 015
@imum 015 015
Averaae 015 015
Stock 47525 45775 45715 42715 44715
Next maturity CDR BCRP (March 10. 2014) 3150
CDR BCRP matured March from 10 to 14, 2014 10730
b. Central Bank foreian currency operations at over-the-counter
i._ Purchase (millions of USS)
Averaae exchanae rate (S/. US$)
ii. Selling  (millions of USS)
Averaae exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
ii. Selling (millions of USS)
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. 85710 94278 96526 9.2346 88576
4. Central Bank monetarv operations
a. Swan operations of foreian currency.
Fee (dalv efective rate) 0.0125% 0.0125% 0.0126% 0.0126% 0.0125%
b. Outcome of the direct temporary buina securities (Repo)
Interest rate 480% 480% 480% 4.80% 4.80%
c. Monetary requlation credit
Interest rate 480% 480% 480% 4.80% 4.80%
d. Overniaht deposits in domestic currency 28 208 106.8 508 6705
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 8.568.2 9,407.0 9,545.8 9,183.8 81871
a Cumulative averaae reserve balances in domestic currency (millions of S7) (- 11617.7 12597.3 112796 12.305.8 12.442.9
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 137 150 138
¢. Cumulative average current account in domestic currency (millions of S/.) 6.145.0 59796 6.836.4 7.221.7 7.364.7
d_Cumulative average current account in domestic currency (% of liabilties subiect to reserve o) 70 83 74 80 8.2
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 1750 4385 580.0 888.3 9510
Interest rate : Minimum / Maximum / Averace 4.25/4,35/4,33 4,2004,25/4,25 3.95/4,00/4.00 3.95/4,00/4,00 3.95/4,00/4,00
b. Interbank operations (foreian currency) 100 150 320 100 470

Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / averaae interest rate)

0,15/0,15/0,15
200

0,15/0,15/0,15

0,15/0,15/0,15
30.0

0,15/0,15/0,15
150

0,15/0,15/0,15
35.0

12 month term (amount / average interes rate) 30,0/3,75
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) Feb. 28 Mar. 03 Mar. 04 Mar. 05 Mar. 06
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f 14 -40.7 1033 658 83
Flow of foreian exchange position = a+ b.ii - c.ii + e + f 236 -18.7 -1635 -24.0 1153
a. Spot purchases with non-bankina costumers 1225 -185.2 2722 -165.4 -184.6

i, Purchases 4268 269.9 2646 2515 3213

ii. () Sales 549.3 4551 536.7 4169 505.8
b. Forward purchases with non-banking costumers 595 -188 1948 365 124.0

i Pacte 262.6 227.9 490.0 249.9 339.9

ii. () Redemption 322.1 246.6 295.2 2135 2159
C. Forward sells with non-bankina costumers 345 32 1346 782 17.0

i, Pacted 2049 1086 288.9 1645

ii. () Redemption 3204 105.4 1543 86.2 199.1
d. Interbank operations

i Spot 7139 4937 8238 689.3 845.8

2 rward 206.0 120 2000 235.0 78.0

e. Spot sales due to NDF redemption and swaps 1730 548 336 141 1441

i, Purchases 3153 1035 149.4 7758 1989

ii. () Sales 1423 487 1158 636 54.7
f. Net operations with other financial institutions 9.7 295 658 918
g. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 28000 28036 28001 27983 27984

() Prefiminar information

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




