(Millions of Nuevos Soles

CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

May 21 May 22 May 23 May 24 May 25
1. Commercial bank current account before Central Bank operations 141303 141231 13700.0 12 870.7 126710
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 50.0 100.0 100.0 50.0 100.0 70.0 100.0
Proposals received 305.0 2389 4129 416.5 165.1 2545 70.0 287.0
Maturity 169 d 168d 168d 167d 350 d 166 d 186d 95d
Interest rate : Minimum 420 418 4.19 419 418 419 419 418
Maximum 4.20 4,20 419 420 424 419 424 419
Averace 4.20 4.19 419 4.20 421 419 4.20 419
Stock 204209 20570.9 20670.9 208209 20990.9
Next maturity CD BCRP (jun 12, 2012) 1100.0 1100.0 1100.0 1100.0 1100.0
CD BCRP matured 28 mav to jun 1, 2012
V. Auction sale of time deposits in domestic currency 6400.0 67183 5342.8 51384 4999.9
Proposals received 6976.6 67183 5342.8 51384 5398.3
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 419 4.20 4.20 4.20 4.19
Maximum 425 425 425 425 425
Average 422 4.23 423 423 4.22
cl 6 400.0 6718.3 5342.8 5138.4 4999.9
Next maturity of Time Deposits (may 28, 2012) 4999.9
Time Deposits matured from 28 mav to jun 1. 2012 4999.9
Vi Cross Currency Repo 10.0 20 40.0
Proposals received 120.0 57.0 80.0
Maturity 7d 7d 3d
Interest rate : Minimum 25 26 251
Maximum 28 28 271
Average 26 2.7 263
Stock 200.0 210.0 2120 2120 52.0
Next maturity Swap (May 28, 2012) 200.0 200.0 40.0
Cross Currency Repo matured from 28 may to jun 1, 2012 200.0 200.0 52.0
b. Central Bank forein currency operations at over-the-counter 54
i. Purchase (millions of US$)
Average exchanae rate (S/. US$)
ii. Selling  (millions of US$) 20
\verage exchanae rate (S/. US$) 27
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS$)
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. Commercial bank current account before close of the dav 76303 7254.8 7657.2 74023 7125.7
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (dailv efective rate) 0.0132% 0.0131% 0.0131% 0.0130% 0.0142%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5.05% 5.05% 5.05% 5.05% 5.05%
¢. 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 76303 7254.8 7657.2 74023 7115.7
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 126829 12 682.9 12 682.9 12 682.9 127638
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 273 27.3 27.3 27.3 16.7
c. Cumulative average current account in domestic currency (millions of S/.) 99127 9595.5 9489.1 9409.5 9317.7
d. Cumulative average current account in domestic currency (% of liabilities subiject to reserve i (*) 19.9 19.9 19.9 19.9 122

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / Averace
b. Interbank operations (foreian currency)
Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

449.9
4,25/4,25/4.25
231.1
2,50/3,00/2,79

488.7
4,25/4,25/4,25
303.8
2,75/3,00/2,99

524.3
4,13/4,25/4.24
499.5
2,00/2,50/2,49

488.4
4,25/4,25/4,25
1705
2,00/2,50/2,19

616.9
4.,08/4,25/4.23
2526
2,00/2,50/2,12

= day(s)
week(s)

month(s)
= year(s)

<358




