CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)
February 22 February 23 February 24 February 25 February 26
1. Commercial bank current account before Central Bank operations 14043 13211 9192 10845 1153,0
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 799.9 63.6 299.9 699.9 300.1 3500  [s00.1 500 1664 _300.1 500 650,0
Proposals received 11703 268,6 583,1 7992 920,1 5808  [026:2 76,0 1664 10321 66,0 676,6
Maturity 1d 7d. 7d. 1d. 1d. 1d. 1d. 32d. 1d 3d 31d. 3d.
Interest rate : Minimum 1,20 1,23 121 1,16 116 109 |6 126 114 112 126 1,07
Maximum 123 1,25 124 1,20 1,20 116 |6 128 124 116 128 122
Average 122 1,24 124 118 117 115 |e 126 114 114 127 113
Stock 19507,8 19707,7 19657,9 195243 20057.9
Next maturity CD BCRP (Mar. 1, 2010) 650,1 66,5 10137
CD BCRP matured from 1 to 5 of March, 2010 650,1 66,5 13136
ii. Outcome of the buying auction sale securities (Repo)
Stock
iii. Auction sale of CDR BCRP
Stock
iv. Auction sale of time deposits in domestic currency
Stock
V. Auction sale of CD BCRP with Restricted
Stock
vi. Outcome of the Swap operation in foreign currency
Stock 259,7 2507 2507 2507 250,7
Next maturity Swap (Aug. 16, 2010) 50,0 50,0 50,0
CD BCRP matured from 1 to 5 of March, 2010
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
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. Commercial bank current account before close of the day 624.2 4016 337.8 667.5 2413
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0053% 0,0053% 0,0053% 0,0053% 0,0053%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 2,05% 2,05% 2,05% 2,05% 2,05%
c. Monetary regulation credit
Interest rate 2,05% 2,05% 2,05% 2,05% 2,05%
d. Overnight deposits in domestic currency 805 190 213 1214 855
Interest rate 0,45% 0,45% 0,45% 0,45% 0,45%
5. Commercial bank current account in the BCR at close of the day 543,7 3826 3105 546,1 1558
a Cumulative average reserve balances in domestic currency (millions of S1.) (*) 3095,8 3080,3 3063,1 3056,7 30358
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 66 66 65 65 64
¢. Cumulative average current account in domestic currency (millions of S/.) 7386 7232 706,0 699,6 6786




