CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)

April 12 13 Abril 14 Abril 15 Abril 16 Abril

1 Commercial bank current account before Central Bank operations 31635 33866 27235 24509 28306

2. Monetary and o Bank operations the day
a. Central Bank monetary operations

i. Auction sale of CD BCRP 1100 2000 20966 [10000 1470 2000 10534 11230 2000 2000 5009| 8608 1950 2000 4371 8000 444 2000 509.9
Proposals received 2060 7615 20966 13875 3351 4975 10534 11230 5230 504.0 7602 | 8608 2290 4250 4371 9324 179.4 6060 9059
Maturity 1274d. 63d. 1d. | 1d 126d. 62d. 1d. | 1d 125d. 61d. 1d. [ 1q 1244, 60d. 1d. 3d 123d. 59d. 3d
Interest rate : Minimum 146 131 116 | 120 149 131 120 | 120 1,49 131 120 | 123 149 131 120 | 123 149 132 122

Maximum 150 132 123 | 123 150 132 123 | 123 1,49 131 122 | 123 150 132 122 | 124 150 132 124
Average 149 132 121 | 122 150 131 123 | 123 149 131 123 | 123 150 132 122| 123 1.49 132 122
Stock 209660 207698 208393 203093 201057
Next maturity CD BCRP (Aor. 16. 2010) 13999
CD BCRP matured from 16 of April, 2010 33129
ii. Outcome of the buying auction sale securities (Repo)
Stock

. 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 foreian currency
Stock 259.7 2597 259.7 259.7 2507
Next maturity Swap (Aug. 16, 2010) 50.0 50.0 50.0 500 500
‘Swap matured from 16 of April, 2010

b. Ceniral Bank foreian currency operations at over-the-counter 1744 822 8.1 258.0
i. Purchase (millions of USS) 615 200 300 910
Average exchange rate (S/. US$) 2835 2835 283% 2835
ii. Selling  (millions of US$)
Average exchange rate (S/. USS)
. Operations with Tesoro Publico (millions of USS)
i. Purchase (millions of USS)
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 10623 11071 782.2 11249 11863

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%
. Monetary regulation credit

Interest rate 2,05% 2,05% 205% 2,05% 2,05%
d. Overnight deposits in domestic currency

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 10623 11071 7822 11249 11863
a Jati in domestic of S1) () 34766 34702 34351 33598 32580
b. Cumulative averaae reserve balances in domestic currency (% of liabilties subiect to reserve reauirements)| 69 69 69 67 65
c lati account in domestic of 1) 12798 12734 12384 12308 11290
d lati account in domestic currency (% of liabiltes subiect to resen l 26 25 25 25 23

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 527.0 4330 4740 4960 5365

Interest rate : Minimum / Maximum / Average 1.2011,25/1.20 1,201,2301,.22 1,23/1,251.23 1,23/1,2501,23 1,2301,2301,23
b. Interbank operations (foreign currency) 1315 640 1770 1660 1730

Interest rate : Minimum / Maximum / Average 0,40/0,45/0,44 0,3010,35/0,31 0,30/0,30/0,30 03010301030 0,25/0,301029
c. Secondary market of CDBCRP and CDBCRP-NR 2500 482.7 3099

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 USS) April 08 12 Abril 13 Abril 14 Abril 15 Abril
Flow of foreign exchange posilion adjusted by forwards = a+ bi-ci+ e+ f 259 113 724 63 778
Flow of foreign exchange position = a+bii - cii+e + 1 249 189 821 509 882
a. Spot purchases with non-banking costumers 462 1024 1426 122 268

i Purchases 1653 2236 2703 2054 1922

i () Sales 19,1 1212 127.7 1733 1654

b. Forward purchases with non-banking costumers 530 174 635 105 1150
Pacted 132 1005 345 289 1741
ii. () Redemption 66.2 831 980 393 2890
. Forward selling with non-banking costumers 22 129 538 468 1254
i Pacted 701 1760 1190 1496 740
ii. () Redemption 723 1888 1727 1028 199.4
d. Interbank operations
i Spot 698 2488 4007 3458 2765
i Forward 100 330 1550 94,0 8.0
e. Spot sales due to NDF redemption and swaps 181 450 392 664 1009
i Purchases 465 1266 1346 1013 1765
il () Sales 646 816 5.4 349 2863
. Net operations with other financial institutions. 28 606 250 242 048
. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 28359 2.8350 28352 2.8346 28348

4= day(s)



