CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Jan 28 Jan 29 Jan 30 Jan 31 Feb1
1. Commercial bank current account before Central Bank operations 238418 24.273,6 24.008,0 24.613,9 231539
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i.Auction sale of CD BCRP 100.0 500 500 100.0 50.0 100.0 100.0 50.0 100.0
Proposals received 377.2 2768 1600 3338 2155 413.0 264.9 204.0 304.0
Maturity 346d 161d 161d  345d 160 d 344d 159 d 343d 158d
Interest rate : Minimum 381 375 377 380 3.76 3.79 3.76 379 377
Maximum 384 379 381 380 3.76 3.80 3.79 3.79 3.80
Average 3.83 377 378 380 3.76 3.79 3.79 379 3.80
Stock 21954.7 221547 223047 224547 22554.7
Next maturity CD BCRP (februarv 7. 2013) 20000
CD BCRP matured February 1, 2013 2000.0
V. Auction sale of time deposits in domestic currency 9000.0 63545 9000.1 6900.0 6041.3 9499.9 90000 5307.7
Proposals received 123222 63545 127216 77909 60413  10193.9 113126 5307.7
Maturity 1d 1d 1d 1d 1d 1d 1d 1d
Interest rate : Minimum 413 4.10 412 412 413 4.10 415 4.00
Maximum 417 4.25 419 4.25 425 4.24 422 421
Average 415 4.14 416 4.19 418 4.18 418 4.16
Stock 153545 15900.1 155413 14307.7
Next maturitv of Time Deposits February 1. 2013
CD BCRP matured February 1, 2013
b. Central Bank foreian currency operations at over-the-counter 256 256 257 4112
i. Purchase (millons of US$) 100 100 ! 160,0
Average exchange rate (S/. US$) 2,5610 2,5630 2,5670 2,5698
ii. Selling~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) -100.0 -100,0 -100,0 -100,0
i. Purchase (millons of US$)
ii. Selling  (millions of US$) 1000 1000 1000 1000
d. Operations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3 C bank current account before close of the day 84131 8199.1 83425 10156.2 234651
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0137% 0,0137% 0,0137% 0,0137% 0,0137%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
c. Monetary requlation credit
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overnight deposits in domestic currency 66.0 195,0 4015
Interest rate 3,45% 3,45% 3,45% 3,45% 3.45%
5.C bank current account in the BCR at close of the day 84131 81331 83425 99612 23 063.6
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 201178 201178 201178 201178 270083
b. Cumulative average reserve balances in domestic currency (% of liabilties subiect to reserve requirements) () 235 235 235 235 928
c. Cumulative average current account in domestic currency (millions of S/.) 136895 13084,4 129137 127613 230636
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 189 18,9 18,9 189 79.2
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 158,0 105,0 388,0 62,0 369.0
Interest rate : Minimum / Maximum / Average 4,20/4,25/4,22 4,204,25/4,21 4,10/4,25/4,23 4,2014,25/4,22 4,05/4,15/4,09
b. Interbank operations (foreian currency) 285.3 . . A -
Interest rate : Minimum / Maximum / Averace 5,00/5,05/5,00 5,00/5,05/5,00 2,90/5,05/4,90 4,50/5,00/4,95 6.00/6,00/6,00
c. Secondary market of CDBCRP and CDBCRP-NR 85,0 841 400 1920 330
6 month term (amount / average interest rate) 250 / 382 452/ 381 1300 / 3,78 29,0 / 3,80
12 month term (amount / average interes rate) 20,0 / 382 50 / 382
24 month term (amount / average interest rate)
7_Operations in the foreign exchange market (millions of US$) Jan 25 Jan 28 Jan 29 Jan 30 Jan 31
Flow of foreian exchange position adjusted by forwards = a+b.i-ci+e+f 6.0 214 272 148 2453
Flow of foreian exchange position = a + b.ii - c.ii + e + f 294 84,0 -185 -1.9 274,0
. Spot purchases with non-banking costumers 1136 1157 12.2 6.6 306.4
i.  Purchases 3511 3757 313,0 3525 6614
ii. (-) Sales 2375 260,0 300.8 346,0 355,0
b. Forward purchases with non-banking costumers 16,0 24,7 96,2 1104 23,0
i, Pacted 2403 1159 2144 2059 2633
ii. (-) Redemption 2244 912 1182 955 2863
C. Forward sells with non-banking costumers 59.4 87.3 1049 1233 57
i, Pacted 135,1 2108 125.2 164,1 3424
ii. (-) Redemption 75.7 1235 203 408 336,7
d. Interbank operations
i Spot 13244 7113 639.2 14471 12650
i Forward 128,0 316,0 235,0 145,0 80,0
e. Spot sales due to NDF redemption and swaps -157.7 219 -101.0 -44.6 a7
i.  Purchases 602 1065 149 355 324,0
ii. (-) Sales 217.8 84.6 1159 80.1 2823
f. Net operations with other financial institutions -55.2 -21.3 -27.6 -185 236
. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,5566 2,5602 2,5626 2,5601 2,5813

(%) Preliminar i

d. = dav(s)
w. = week(s)
m. month(s)
V. = vear(s)




