CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Mar. 10 Mar. 11 Mar. 12 Mar. 13 Mar. 14
1. Commercial bank current account before Central Bank operations 7,381.3 5,687.9 5,081.2 6,764.6 6,927.8
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 300 30.0 30.0
Proposals received 279.3 165.0 236.6
Maturity 185d 547d 364d
Interest rate : Minimum 3.64 3.72 3.65
Maximum 371 372 3.69
Average 3.69 3.72 3.68
Stock 193125 193125 19.342.5 14.402.5 14.402.5
Next maturity CD BCRP (April 10, 2014) 19700 2,040.4
CD BCRP matured March from 17 to 21. 2014 1.9700
ii. Outcome of the buvina auction sale securities (Repo) 1,000.0 15001 1,0000 500.0 500.0
Proposals received 1.820.0 2.4700 25200 1.100.0 600.0
Maturity 1d 1d 1d 1d 1d
Interest rate : Minimum 403 4.05 409 420 425
aximum 410 4.08 411 420 430
Average 407 4.06 410 4.20 428
Stock 2,000.0 1.500.1 1.000.0 500.0 500.0
Next maturity REPO (March 17. 2014) 1.0000 500.0
REPO matured March from 17 to 21. 2014 1.000.0 500.0
vi. Auction sale of CDR BCRP 3001 2420 300.0 2430 20.0
Proposals received 4250 2420 407.0 2430 200
Maturity 63d 64d 64d 64d 63d
Interest rate : Minimum 0.12 013 011 0.10 015
Maximum 0,15 015 015 014 015
Averaae 014 0.13 015
Stock 46046 49046 5.147.6 4.789.6 4,509.6
Next maturity CDR BCRP (March 17. 2014) 358.0 190.0
CDR BCRP matured March from 17 o 21, 2014 658.0 300.0 7515
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
verage exchanae rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling _ (millions of US$)
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 | bank current account before close of the day. 7.8092 6.888.0 58082 7.2346 7.407.8
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (dailv efective rate) 0.0125% 0.0125% 0.0125% 0.0125% 0.0125%
b. Outcome of the direct temporary buvina 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 4517 506.5 4440 477.0 4436
Interest rate 3.20% 3.20% 3.20% 3.20% 2.80%
5.C I bank current account in the BCR at close of the day 73575 6.3815 53642 6.757.6 6.964.2
a. Cumulative averaae reserve balances in domestic currency (millions of S/} (*) 12,8268 12.705.4 12,674.6 12674.6 12519.7
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 143 141 14.0 139
¢. Cumulative averaae current account in domestic currency (millions of S/.) 7.751.8 7.799.4 75965 74783 7.4416
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve () 86 85 84 8.4 8.2
6. Interbank market and Secondarv market of CDBCRP
a. Interbank operations (domestic currency) 1,024.0 9435 983.0 12730 1582.0
Interest rate : Minimum / Maximum / Averaae 3,95/4,00/4,00 3.95/4,00/4,00 4,00/4,00/4,00 4.00/4,05/4.00 3.90/4,00/4.00
b. Interbank operations (foreian currency) 730 126.0 52.0 250 100

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 520 104 56.0 urz 329
6 month term (amount / averace interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Mar. 07 Mar. 10 Mar. 11 Mar. 12 Mar. 13
Flow of foreicn exchanae position adiusted by forwards = a+b.i-ci+e+f 158.1 77.9 729 156.1 27.0
Flow of foreian exchanae position = a + bii - ciii + & + 2224 1015 99.7 933 -18.7
a. Spot purchases with non-bankina costumers -104.0 1113 1225 -149.6 50.5

i Purchases 413.7 3280 3575 3789 3895

ii. () Sales 517.8 439.2 480.0 5285 339.0
b. Forward purchases with non-bankina costumers 745 30.2 66.2 16.5 38.3

i Pacted 362.3 316.1 2582 4408 267.3

ii. () Redemption 436.8 2859 1920 4243 2290
C. Forward sells with non-bankina costumers -10.2 53.7 2388 463 467

i Pacted 158.6 4223 201.9

ii. () Redemption 168.9 368.6 188.9 2482 147.4
d. Interbank operations

i Spot 668.5 608.6 4146 7102 11315

Forward 225.0 125.0 105.0 490

e. Spot sales due to NDF redemption and swaps -159 250.1 1120 308 11,0

i Purchases 168.6 364.1 185.4 2413 1473

ii. () Sales 1845 105.0 734 2721 1583
f. Net operations with other financial insfitutions 45 363 1071 976 :139.8
9. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 2.8025 2.8041 2.8006 28065 2.8060

(%) Preliminar information

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




