CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)
May 24 May 25 May 26 May 27 May 28
1 Commercial bank current account before Central Bank operations 10614 11439 10642 9269 10729
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CD BCRP 4500 2000 3999 3000 4000 2000 4500 1000  600.0
Proposals received 9851 5600  524,0 5300  599,9 6450 6386 3950 8125
Maturity 1d. 7d 1d 7d. 1d. 7d 1d 7d. 3d.
Interest rate : Minimum 123 145 123 147 123 143 120 140 112
Maximum 134 150 130 149 130 145 130 144 127
Average 132 148 130 149 128 144 126 143 124
Stock 171572 173071 176072 174572 174072
Next maturity CD BCRP (May. 31, 2010) 6000
CD BCRP matured from 31 of May to 4 of June. 2010 1400,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received 25100 25100
Maturity 1d. 1d.
Interest rate : Minimum 6,61 661
Maximum 6,65 665
Average 6,62 662
Stock
Next maturity Repo (Nov 20, 2009) 22000 22000
CD BCRP matured from 24 to 27 of November, 2009 22000 22000
iii. Auction sale of CDR BCRP
Proposals received 4050 1150 4050 1150
Maturity 3m. 3m. 3m 3m
Interest rate : Minimum 161 150 161 150
Maximum 161 1,60 161 160
Average 161 156 161 156
Stock
Next maturity CDR BCRP 3150 3150
CDR BCRP matured from 13 to 16 of October, 2009
iv. Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity deposits (Jan.06, 2009)
Deposits matured January, 06 to 09, 2009
V. Auction sale of CD BCRP with Restricted Negotiation
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CD BCRP-NR (Nov. 20, 2009) 9570 9570
CD BCRP-NR matured from 20 of November, 2009
vi. Outcome of the Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 2507 2597 2507 2597 259.7
Next maturity Swap (Aug. 16, 2010) 50,0
‘Swap matured from 31 of May to 4 of June , 2010
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of USS)
Average exchange rate (S/. US$)
ii. Selling  (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
ii. Selling (millions 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
ii. Purchase of BTP
3.C bank current account before close of the day 6114 544.0 3642 276.9 3729
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 2,30% 2,30% 2,30% 2,30% 2,30%
c. Monetary regulation credit
Interest rate 2,30% 2,30% 2,30% 2,30% 2,30%
d. Overnight deposits in domestic currency 845 541 1031 920 378
Interest rate 0.70% 0.70% 0.70% 0.70% 0.70%
5.C bank current account in the BCR at close of the day 5269 489.9 2611 184.9 335.1
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 32596 32369 3207,2 31768 3154,0
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requird 65 65 64 63 63
¢. Cumulative average current account in domestic currency (millions of S/) 1056,9 10342 10045 9742 9513
d._Cumulative average current account in domestic currency (% of liabilities subiect to reserve require 2.1 21 20 19 19
6. Interbank market and Secondary market of CDBCRP'
a. Interbank operations (domestic currency) 6920 9565 9103 6896 6450
Interest rate : Minimum / Maximum / Average 1,50/1,50/1,50 1,45/1,50/1,50 1,50/1,50/1,50 1,45/1,50/1,50 1,40/1,50/1,50
b. Interbank operations (foreign currency) 1400 166.0 1340 970 240
Interest rate : Minimum / Maximum / Average 0,30/0,35/0,35 0,35/0,35/0,35 0,30/0,35/0,30 0,30/0,35/0,33 0,25/0,25/0,25
¢. Secondary market of CDBCRP and CDBCRP-NR 1820 2968 5280 4550 5266
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

Operations in the foreign exchange market (millions of US$) May 24 May 25 May 26 May 27
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f 130 43 -1930 1573
Flow of foreign exchange position = a+ biii - c.ii + e + f 123 50,8 433 43,0
a. Spot purchases with non-banking costumers 520 307 516 583

i Purchases 2705 1623 1368 2113
i. () Sales 2185 1929 1884 1531
b. Forward purchases with non-banking costumers 1128 336 1108 1125
i Pacted 308 97.2 188,2 733 1885
ii. () Redemption 48 2100 1546 184,1 760
¢. Forward selling with non-banking costumers 166 1135 129 390 18
i Pacted 627 955 87,7 142,0 542
ii. () Redemption 793 209,1 1006 1030 56,0
d. Interbank operations
i Spot 2496 4550 5053
i Forward 50,0 40,0 268,0
e. Spot sales due to NDF redemption and swaps 173 449 657
i Purchases 187 1630 84,6
ii. () Sales 14 2079 1503
1. Net operations with other financial insfitutions 11 22 85 116
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8437 2,8456 2,8492 2,8456 28473

day(s)




