CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
April 19 April 20 April 21 April 22 April 23
T Commercial bank current account before Central Bank operations 24803 16366 17849 14905 13782
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 800.1 1040 1500 7500 2000 7500 1501 2500 8001 100 3000 600.0 1000 3001 599.9 1000
Proposals received 1266,0 176.6 3556 919.2 607.0 11034 3445 5836 1720 450 5129 11547 157,0 3130 945,0 131
Maturity 1d. 1204 56 1d 55d 1d. 1184 684 1d 174d 704 1d 1164, 694 3d 3d.
Interest rate : Minimum 1.23 150 132 1,20 131 116 1,49 132 116 1,50 132 116 1,49 1,32 113 110
Maximum 123 1,50 132 123 1,32 123 1,50 1,33 1,20 1,50 134 1,20 1,50 135 116 124
Average 1.23 150 132 121 1.32 120 150 1.32 118 150 1.33 116 1,50 133 115 119
Stock 20509,9 192098 19 260,0 189569 19056,9
Next maturity CD BCRP (Aor. 26. 2010) 1000.0 699.9
CD BCRP matured from 26 to 30 of Apri, 2010 10000 13619
ii. Outcome of the buying auction sale securities (Repo)
tock
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 foreian currency
Stock 2507 2597 2507 2597 2507
Next maturity Swap (Aug. 16, 2010) 500 500
Swap matured from 26 to 30 of April, 2010
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
werage exchange rate (S/. US$)
ii. Selling ~ (millions of US
Average exchange rate (S/. US$)
. Operations with Tesoro Publico (millons of USS)
i. Purchase (millions of US$)
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 da 6762 6866 584.7 5805 2782
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 1426
Interest rate 0.45% 0.45% 0.45% 0.45% 0.45%
5.C I bank current account in the BCR at close of the day 6762 6866 584.7 37,9 2782
a. Cumulative averaae reserve balances in domestic currency (millions of S/, ( 33236 329082 32704 32384 32023
b. Cumulative averaae reserve balances in domestic currency (% of liabilties | 66 66 65 65 64
©. Cumulative average current account in domestic currency (millions of S1.) 11946 1169,2 11413 11094 1073.2
d._Cumulative average current account in domestic currency (% of liabilties su| 24 23 23 22 21
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 5335 689,0 8370 9185 1721
terest rate : Minimum / Maximum / Average 1,23/1,23/1,23 1,0011,25/1,22 1,20/1.25/1,23 1,00/1.23/1,21 1,15/1,25/1,20
b. Interbank operations (foreign currency) 2189 157.4 2467 2118 2266
Interest rate : Minimum / Maximum / Average 0,3010,30/0,30 0,25/0,3010,30 0,3000,30/0,30 0,3000,35/0,32 0,3000,40/0,35
c. Secondary market of COBCRP and CDBCRP-NR
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 16 19 Abril 20 Abril 21 Abril April 22
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+1 155,2 540 -168.7 285
Flow o foreign exchange position = a + bii- c.ii+ e + f 1165 1240 550 314
a. Spot purchases with non-banking costumers 1403 1405 1027 1013
i Purchases 2178 2857 2104 2469
() sales 177.4 1452 107.7 1455
b. Forward purchases with non-banking costumers 432 1193 2008 937
i Pacted 660 2059 897 1752
i. () Redemption 28 86.6 2995 815
c. Forward selling with non-banking costumers a5 1892 139 338
i Pacted 517 2040 166.5 1566
ii. () Redemption 532 1048 1526 1228
d. Interbank operations
i Spot 2051 3547 116
ii Forward 380 280 650
. Spot sales due to NDF redemption and swaps 186 1916 a8
i Purchases 365 1009 1233
i () sales 18,0 2025 1185
f. Net operations with other financial institutions. 120 30 448
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 28360 28371 28379 28461

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




