CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles
March 12 March 13 March 14 March 15 March 16
1. Commercial bank current account before Central Bank operations 134372 14 673,2 14 565,0 151139 14 8835
2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 200.0 100.0 100.0 100.0 100.0 100.0 100.0 100.0 100.0
Proposals received 528.9 719.2 447.0 4485 369.0 339.3 4249 4238 3235
Maturity 360d 182d 275d 181d 358d 357d 273d 179d 356d
Interest rate : Minimum 4,08 4.00 4,03 4.03 4.04 4,03 4.04 4,03 4,04
Maximum 412 4,04 4,04 4,04 4,08 4,07 4,05 4,03 4,04
Averace 4.10 4.02 4.04 4.04 4.05 4.06 4.05 4,03 4,04
Stock 204701 19520.1 19720.2 19270.2 19170.0
Next maturity CD BCRP (march 22, 2012) 200.0
CD BCRP matured from 19 to 23 march, 2012 649.9 200.0
V. Auction sale of time deposits in domestic currency 4800.0 6500.0 6600.0 7300.0 7000.2
Proposals received 72975 81447 77341 8537.8 83253
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 418 419 419 4220 42
Maximum 425 425 425 425 425
Average 424 4.24 424 4.24 424
Stock 4800.0 6500.0 6 600.0 7300.0 7000.2
Next maturitv of Time Deposits (march 19, 2012) 7000.2
Time Deposits matured from 19 to 23 march, 2012 7000.2
b. Central Bank foreian currency operations at over-the-counter 3229 376.4 3231 430.0
i. Purchase (millions of USS$) 121.0 141.0 121.0 161.0
Average exchange rate (S/. USS$) 2,6688 2,6698 26702 26707
ii. Sellina  (millions of USS$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (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 dav 8760.2 8349.6 8088.1 7613.9 81133

4. Central Bank monetary operations
a. Swap operations of foreian currency.

Fee (daily efective rate) 0,0132% 0,0132% 0,0132% 0.0131% 0,0132%
b. Outcome of the direct temporary buvina securities (Repo)

Interest rate 5,05% 5,05% 5,05% 5,05% 5.05%
c. Monetary requlation credit

Interest rate 5,05% 5,05% 5,05% 5,05% 5.05%
d. Overniaht deposits in domestic currency 10.0

Interest rate 3.45% 3.45% 3.45% 3.45% 3.45%

5. Commercial bank current account in the BCR at close of the day 8760.2 8349.6 8088.1 7613.9 8103.3
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 126829 126829 126829 126829 122604
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 273 273 273 273 16.7
c. Cumulative average current account in domestic currency (millions of S/.) 90409 9040,9 9040,9 88617 88143
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve () 199 199 199 199 12,0

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 876.6 8221 564.0 510.0 6120

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreian currency) 137.0 88.0 46.0 713 88.9
Interest rate : Minimum / Maximum / Average 2,25/2,50/2,49 2,50/2,50/2,50 2,50/2,50/2,50 2,60/3,00/2,91 3,01/3,10/3,09
c. Secondary market of CDBCRP and CDBCRP-NR 82,2 123,0 225,0 132,0 362,4
6 month term (amount / average interest rate) 20,0/4,10 5.0/4,04
12 month term (amount / averaae interes rate) 14.5/4.08 10.0/4.07
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) March 9 March 12 March 13 March 14 March 15
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f -238,9 123 452 76.0 1165
Flow of foreian exchanae position =a+biii-c.ii+e+f -197.4 -30.9 441 76.2 166.0
a. Spot purchases with non-banking costumers 163.9 99.3 190.2 1882 1828

i. Purchases 369.3 298.4 339.6 356.9 3734
ii. (-) Sales 2054 199.1 1494 1686 1906
b. Forward purchases with non-bankina costumers -10.0 274 237 49,0 150.5
i Pacted 87.4 79.9 50,7 146.1 1737
ii. () Redemption 97.4 525 27.0 97.2 232
C. Forward sells with non-bankina costumers 315 -159 225 49,1 200.0
i. Pacted 93.0 273 95.2 77.0 2487
ii. () Redemption 61.5 432 727 279 48,7
d. Interbank operations
i Spot 695,5 289,0 402,1 5934 765,0
il Forward 1130 80,0 55,0 185,0 60,0
e. Spot sales due to NDF redemption and swaps 352 182 439 60,2 116
i. Purchases 56,1 30,1 69,9 26,2 26,8
ii. (-) Sales 91,4 48,4 26,0 86,4 15,1
f. Net operations with other financial institutions -362,0 1213 1443 1212 30
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,6683 2,6683 2,6692 2,6696 26720
(*) Preliminar information

= day(s)

= week(s)
month(s)

= year(s)
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