CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
Mar. 17 Mar. 18 Mar. 19 Mar. 20 Mar. 21
1. Commercial bank current account before Central Bank operations 63318 64817 5555.8 55323 52725
2. Monetarv and exchanae Central Bank oberations before close of the dav.
a. Central Bank monetarv operations
i, Auction sale of CD BCRP 30.0 300 30.0
Pronosals received 2255 2320 2095
Maturitv 178d 540d 357d
Interest rate : Minimum 360 365 360
Maximum 3.63 3.67 3.62
Averaae 362 367 361
Stock 144325 14,4325 14.462.5 144925 144925
Next maturity CD BCRP (Aoril 10. 2014) 2,040.4
CD BCRP matured March from 24 to 28. 2014
ii. Outcome of the buvina auction sale securities (Reno) 500.0 500.0 700.1
Proposals received 704.0 1.400.0 12853
turity 1d 1d 3d
Interest rate : Minimum 4,06 415 421
aximum 416 415 435
Averace 4,09 415 4.28
Stock 500.0 500.0 700.1
Next maturity REPO (March 24. 2014) 700.1
REPO matured March from 24 to 28. 2014 700.1
vi. Auction sale of CDR BCRP 3000 300.0 300.0
Pronosals received 843.0 598,0 9290
Maturity 63d 63d 64d
Interest rate : Minimum 010 007 000
laximum 0.10 013 0,05
Averace 010
Stock: 4,619.6 49276 47476 4,958.1 4958.1
Next maturity CDR BCRP (March 24. 2014) 300.0
CDR BCRP matured March from 24 to 28, 2014 11000
b. Central Bank foreian currency overations at over-the-counter
i._ Purchase (millions of USS)
Averaae exchanae rate (S/. US$)
ii. Selling  (millions of US$)
Averaae exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
ii. Sellina _(millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.
3. Commercial bank current account before close of the dav. 6,001.8 5,881.7 6.025.8 5,702.3 6,272.5
4. Central Bank monetarv operations
a. Swan operations of foreian currency.
Fee (daily efective rate) 0.0125% 0.0125% 0.0125% 0.0125% 0.0125%
b. Outcome of the direct temporary buina securities (Repo)
Interest rate 480% 480% 480% 480% 480%
c. Monetary requlation credit
Interest rate 480% 480% 480% 480% 480%
d. Overniaht deposits in domestic currency 366.1 365.4 362.6 355.0 354.9
Interest rate 2.80% 2.80% 2.80% 2.80% 2.80%
5. Commercial bank current account in the BCR at close of the day. 5,635.7 5,516.3 5,663.2 5,347.3 5917.6
a Cumulaive average reserve balances in domestic currency (millions of S/3 () 123419 12,364.2 122321 121296 12,087.0
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 136 137 135 134 134
¢. Cumulative average current account in domestic currency (millions of S/.) 7.390.1 7.2368 71412 7.063.4 70088
d_Cumulative average current account in domestic currency (% of liabilties subiect to reserve ) 80 8.0 7.9 78 77
6. Interbank market and Secondarv market of COBCRP
a. Interbank operations (domestic currency) 885.0 1,333.0 1.347.0 13305 1311.0
Interest rate : Minimum / Maximum / Averace 3.90/4.00/4.00 3,90/4.00/4,00 3.90/4,00/4.00 4,00/4,00/4,00 4,00/4,10/4,01
b. Interbank operations (foreian currency) 50
Interest rate : Minimum / Maximum / Average 0,10/0,10/0,10
c. Secondary market of CDBCRP and CDBCRP-NR 100 200 12 793
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
| 7- Operations in the foreign exchange market (millions of US$) Martld Marti7} Mar. 18 Mar. 19 Mar. 20
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f 1437 27.0 1323 -92.0 331
Flow of foreian exchanae position = a + b.i - c.i + e + f -180.4 150 467 88 216
a. Spot purchases with non-bankina costumers -351.3 -305.0 -191.9 -368 2265
i, Purchases 3472 3111 3056 3932 3611
ii. () Sales 698.6 616.1 4975 430.0 587.6
b. Forward purchases with non-banking costumers 508 2138 148.2 202 46
i Pacte 3724 5525 3139 1686 265.6
ii. () Redemption 4232 766.3 165.7 1484 270.2
C. Forward sells with non-bankina costumers 875 2259 2338 103.4 161
i Pacted 86.6 2563 406.8 2182
ii. () Redemption 1742 482.2 1730 11458 2995
d. Interbank operations
i Spot 11216 1199.3 1,279.7 8918 10395
2 rward 1850 100.0 1210 1230 175.0
e. Spot sales due to NDF redemption and swaps 222 13 485 635 2053
i, Purchases 1614 4718 1705 1138 2966
ii. () Sales 139.2 483.0 122.1 503 913
. Net operations with other financial institutions 1004 az1 1040 69.2 721
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 28030 28072 28098 28130 28125

() Prefiminar information

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

y. = year(s)




