CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles

April 9 April 10 April 11 April 12 April 13

1. Commercial bank current account before Central Bank operations 119248 132476 127555 129516 13816,8

2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations

i. Auction sale of CD BCRP 100.0 200.0 200.0 100.0 100.0 200.0 300.0
Proposals received 794.8 889.5 741.0 475.0 2432 907.7 780.0
Maturity 182d 100d 99d 274d 357d 98d 97d
Interest rate : Minimum 418 4.10 4.09 4.10 412 411 412

Maximum 4,20 4,10 419 421 423 415 420

Averace 4.19 4.10 411 4.16 4.16 414 419
Stock 211915 200915 203915 200515 203515
Next maturity CD BCRP (april 12, 2012) 640.0 620.0 620.0
CD BCRP matured from 12 to 13 april. 2012 640.0

V. Auction sale of time deposits in domestic currency 2900.0 2000.1 2800.0 4700.0 5700.0 6099.9
Proposals received 67424 43280 51640 76789 83493 83412
Maturity 1d 1d 1d 1d 1d 3d
Interest rate : Minimum 4,03 4,20 412 414 412 41

Maximum 419 4.23 423 422 421 422
Average 415 421 418 4.20 419 417
Stock 2900.0 4800.1 4700.0 5700.0 6099.9
Next maturitv of Time Denosits (april 12, 2012) 4800.1 4700.0 6099.9
Time Deposits matured from 12 to 13 april, 2012 4800.1 47000 6099.9
b. Central Bank foreian currency operations at over-the-counter 160.0 189.3 2184 1209.8 438.4
i. Purchase (millions of USS$) 60.0 710 82,0 455,0 165.0
Average exchange rate (S/. USS$) 2,6660 2,6660 2,6635 2,6588 2,6570
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 91848 8336.8 7973.9 8161.4 78553

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

Fee (daily efective rate) 0,0132% 0,0132% 0,0132% 0.0132% 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 350.0 158.3 46 110

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 88348 81785 7969.3 7969.3 7855.3
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 126829 13 866.0 126829 126829 134996
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 273 8.5 273 273 18.0
c. Cumulative average current account in domestic currency (millions of S/.) 10 669.0 10419.9 10 426.4 10 236.7 100535
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve i () 199 139 199 199 134

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 490.3 4016 531.0 5310 2424

Interest rate : Minimum / Maximum / Average 4,00/4,25/4,22 4,15/4,25/4,24 4,20/4,25/4,24 4,20/4,25/4,23 4,20/4,25/4,23
b. Interbank operations (foreian currency) 9.6 81.3 196.2 2859 1726

Interest rate : Minimum / Maximum / Average 2,00/2,00/2,00 2,00/2,05/2,02 2,00/2,05/2,01 2,00/2,05/2,00 2,00/2,00/2,00
c. Secondary market of CDBCRP and CDBCRP-NR 488,0 32,0 188,0

6 month term (amount / average interest rate)

12 month term (amount / averaae interes rate) 18,0/4.16

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) April 4 April 9 April 10 April 11 April 12
Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f -0.7 51,0 58.3 -38.1 -138,1
Flow of foreian exchanae position =a+biii-c.ii+e+f -333 102.7 165.5 56.3 -216.9
a. Spot purchases with non-banking costumers 59.3 179.7 2214 1345 2433

i. Purchases 3013 3486 403.0 327.4 509.2

ii. (-) Sales 242,0 168.9 1815 1929 265.9

b. Forward purchases with non-bankina costumers 36.0 -88.4 -69.7 -23 46.2
i Pacted 124.9 329 67.1 259 1520
ii. () Redemption 88.9 121.2 136.8 283 105.9
C. Forward sells with non-bankina costumers 3.4 -36.7 375 92,0 -32,6
i. Pacted 105.5 353 2725 160.8 1383
ii. () Redemption 102,1 72,0 2350 68,7 1709
d. Interbank operations
i Spot 4448 415,0 572,0 690,0 1008,1
il Forward 60,1 1435 123,00 130,0 42,2
e. Spot sales due to NDF redemption and swaps 234 66,3 1133 443 610
i. Purchases 42,1 38,0 204,2 68,5 159,7
ii. (-) Sales 655 104,3 90,9 24,1 98,7
f. Net operations with other financial institutions 56,0 599 711 821 -456,2
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,6666 2,6663 2,6660 2,6638 2,6594

(*) Preliminar information

= day(s)

= week(s)
month(s)

= year(s)

<358




