SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

CENTRAL RESERVE BANK OF PERU

Millions of Nuevos Soles;

March 15 March 16 March 17 March 18 March 19
1_Commercial bank current account before Central Bank operations 4050.2 34081 34039 3106.2 2719.1
2. Monetary and exchange Central Bank operations before close of the day
a Central Bank monetary operations
i. Auction sale of CD BCRP 1500.3 3000 4000 1194.111499.9 4000 2500 890,01 500,2 2000 3000 1499.9 300.0 7236 11999 350,0 550.0
Proposals received 1561.7 405.0 618.3 11941 684.6 632.0 660.7 890,01 686.4 4180 5563 1699,9 5170 7236 1510,0 5040 7575
Maturity 1d. 119d. 32d 1d.|1d. 118d 30d. 1d.| 1d. 17d. 34d. X 1d 118d 1d 1d. 174, 1d.
Interest rate : Minimum 1,20 1,40 124 120 | 116 1,40 1,25 120 | 1.20 1,42 127 116 1,20 141 120 1,20 143 1,20
Maximum 1,23 1,40 1,28 123 | 123 143 128 123 | 123 1,42 1,29 1,23 1,23 144 1,23 124 144 124
Average 123 1,40 127 123 | 123 143 128 123 | 123 1,42 1,28 122 123 144 122 1,23 144 121
Stock 216325 219774 21804,0 21761,0 21637,4
Next maturity CD BCRP (Mar. 19, 2010) 22235 1749.9
CD BCRP matured from 19 of March, 2010 22235 18499
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 Negotiation
Stock
vi. Outcome of the Swap operation in foreign currency
Stock 2507 250,7 2507 259,7 2507
Next maturity Swap (Aug. 16, 2010) 50,0 50,0
CD BCRP matured from 19 of March, 2010
b. Central Bank foreian currency operations at over-the-counter 56.8 3234 3716 14.2
i. Purchase (millions of US$) 20,0 114,0 131,0 50
Average exchange rate (S/. US$) 2,8380 2,8370 2,8364 2,8370
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$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. C: I bank current account before close of the day 8655 8300 864,3 7264 7755
4. Central Bank monetary operations
a Swap operations of foreign currency.
Fee (daily efective rate) 0,0053% 0,0053% 0,0053% 0,0053% 0,0053%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 2,05% 2,05% 2,05% 2,05% 2,05%
c. Monetary regulation credit
Interest rate 2,08% 2,05% 2,05% 2,05% 2,05%
d. Overnight deposits in domestic currency 75
Interest rate 0,45% 0,45% 0,45% 0,45% 0,45%
5.C: | bank current account in the BCR at close of the day 8655 8300 8643 7264 768.0
a Cumulative average reserve balances in domestic currency (millions of S1.) (%) 32507 32416 32259 32309 32354
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (| 66 66 65 65 65
c. Cumulative average current account in domestic currency (millions of S1.) 11197 11016 14473 14524 14569
d._Cumulative average current account in domestic currency (% of liabilities subiect to reserve. ] 23 22 29 2.9 29
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 200 307.0 4020 4240 615,0
Interest rate : Minimum / Maximum / Average 1,20/1,23/1,22 1,23/1,23/1,23 1,201,23/1,23 1,20/1,23/1,22 1,10/1,23/1,22
b. Interbank operations (foreign currency) 1720 2990 1645 1050 2200
Interest rate : Minimum / Maximum / Average 0,40/0,45/0,44 0,40/0,45/0,43 0,40/0,40/0,40 0,35/0,40/0,40 0,35/0,40/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 195.1 5578 5137 505.2 3501
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) March 12 March 15 March 16 March 17 March 18
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f 1182 53,4 63,1 -48,6 41,4
Flow of foreign exchange position = a -+ b.ii - c.ii + e+ f -169,9 315 1203 288 69,8
a. Spot purchases with non-banking costumers 205 923 213 1454 1015
i Purchases 2263 226.2 166,2 2816 250,1
i. () Sales 1859 1339 1449 136,2
b. Forward purchases with non-banking costumers 290 75 522 244
i Pacted 11,7 137,9 57,8 69,0
ii. () Redemption 62,7 1454 56 933
c. Forward selling with non-banking costumers 26 295 140 46
i Pacted 1089 441 384 88,8
ii. (-) Redemption 115 73,6 524 934
d. Interbank operations
i Spot 2866 1030 3453 4153
i Forward 20,0 50,0 50,0 95,0
e. Spot sales due to NDF redemption and swaps 250 127 122 451
i Purchases 343 27,9 16,6 453
i. () Sales 59,3 1406 45 90,4
. Net operations with other financial institutions -1365 200 -1160 1290
g. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,8372 2,8389 28370 2,8363 2,8380
d. lay(s)
w. = week(s)
m. = month(s)

y. = year(s)




