SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

CENTRAL RESERVE BANK OF PERU

(Millions of Nuevos Soles)
May 17 May 16 May 19 May 20 May 21
T Commercial bank current account before Central Bank operaions 22643 Tas57 5950 To3m.1 11035
2. Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations
i, Auction sale of CD BCRP 4000 1000 1990 8000 1000 8000 1000 000 4500 3000 2500
Proposals received 514,0 1720 3281 11525 2440 10993 1855 6175 5178 7065 457,1
Matury 74 ET 314 1d s74 1d 1d 74 1d 7d 3d
Interest rate  Minimum 148 1,60 154 130 159 130 123 133 123 147 121
Maximum 151 160 184 11 165 138 130 150 149 149 138
Average 150 1,60 154 138 4 134 129 a8 135 149 131
Stock 182381 18338, 176381 175881 173872
Next maturity CD BCRP (Mav. 24, 20101 6500
CD BCRP matured flom 24 t0 28 of May, 2010 13500
ii. Outcome of the buying auction sale securities (Repo)
Stock
il Aucton sale of CDR BCRP.
Stock
iv. Auction sale of ime deposits in domesiic curency
Stock
v, Auction sale of CD BCRP with Restricted Negotition
Stock
. Outcome of the Swap operation in oreign currency
stock 2507 2507 2507 2507 2507
Next maturity Swap (Aug. 16, 2010) 50,0
Swap matured from 24 10 28 of May, 2010
b. Central Bank foreign currency operations at over-he-counter
i. Purchase (millons of USS
Average exchange rate (S/. US$)
il Seling. (milions of U
Average exchange rate (S/. US$)
. Operations with Tesoro Publico (milions of USS)
i. Purchase (millions of US$)
i Seling. (milions of USS)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP
3 Commercial bank current before close of the da 7844 5857 %50 Go0.1 5535
4. Central Bank monetary operations
a. Swap operations of foreign curency.
Fee (daily efective rate) 0,0053% 0.,0053% 0,0053% 0,0053% 0,0053%
b. Outcome ofthe direct temporary buying securites (Repo)
Interest rate 230% 230% 230% 230% 2,30%
. Monetary regulaton credit
Interest rate 230% 230% 230% 230% 2,30%
d. Overnight deposits in domesiic curtency 8.9 a1 51 530
Interest rate 0.70% 070% 070% 0.70% 070%
5 Commersial bank current account in the BCR at close of the da 7155 5816 4899 680.1 5005
‘a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 34719 34337 33947 3369,6 33378
b. Cumlative average reserve balances in domestic currency (% of liabliies subiect to reserve requirements) 69 69 68 67 67
. Cumulative average current account in domestic curency (millons of SI.) 12693 12311 11021 11669 11352
Cumultive averave curtent account in domestic currency (% of liabilies subiect to reses 25 25 24 23 23
5. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 8040 8378 868.0 9387
Interest rate : Minimum / Maximum / Average 1,3711,5011.49 1,501150/1,50 1,4511,60/1.51 1,5011,50/1.50 14511550151
b. Interbank operations (freign curtency) 921 1415 1025 950 910
Interest rate : Minimum / Maximum / Average 04500500047 0450050049 0450050049 0200400039 02000,35/0.34
. Secondary market of CDBCRP and CDBCRP-NR 1637 1300 3860 005 5635
6 month term (amount / average interest rate)
12 month term (amount/ average interes rate)
24 month term (amount / average interest rat)
7_Operations in the foreign exchange market (millions of USS) May 18 May 19
Flow of foreign exchange positon adjusted by forwards = a4 bi-c1+ e+ 208 g
Flow o foreign exchange position = a + bii-c.i +e +1 a6 ars
a. Spot purchases vith non-banking costumers a8 02
i Puchases 2131 1725
i () sales 3 122
b. Fonward purchases wih non-banking costumers ;2 69
i acted B2 95
ii. (-) Redemption 48,0 926
. Forward selling with non-banking costumers 521 21
i pacied 186.1 2065
i () Redempiion 1340 1344
d. Interbank operations
L spot 634 5240 5285 6435
i ward 150 450 60 520
. Spot sales due to NDF redemption and swaps 36 467 43 20
i Puchases 1225 927 1340 o5
i () Sales 868 a1 907 25
1. Net operations with other financial institutions 05 61 8 41
4. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 28020 28001 28450 28519

.= day(s)




