CENTRAL RESERVE BANK OF PERU

(Millions of Nuevos Soles)

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

January 11 January 12 | January 13 | January 14 | January 15
1. Commercial bank current account before Central Bank operations 34419 34814 41258 48344 52426
2. Monetary and exchange Central Bank operations before close of the day

a. Central Bank monetary operations
i. Auction sale of CD BCRP 4000 100.0 25000 | 30001 37000 43999 5246.4
Proposals received 11537 4210 31854 | 34534 41325 46131 52464
Maturity 113d, 189d. 1d. 1d. 1d. 1d. 3d.
Interest rate : Minimum 119 127 069 0,90 0,80 0,80 0,80
Maximum 1,24 1,28 116 1,05 1,05 1,01 1,24
Average 1,24 127 1,06 1,04 095 091 093
Stock 173795 178796 180295 182794 184259
Next maturity CD BCRP (Jan. 18, 2010) 5099,9 52464
CD BCRP matured from 18 to 22 of January, 2010 50909,9 61234
ii. Outcome of the buying auction sale securities (Rep)
Stock
iii. Auction sale of CDR BCRP
Stock
iv. Auction sale of time deposits in domestic currency
Stock
V. Auction sale of CD BCRP with Restricted
Stock
vi. Outcome of the Swap operation in foreign currency
Stock 2995 2995 2995 2995 2995
Next maturity Swap (Jan. 25, 2010) 39,8 39,8
CD BCRP matured from 18 to 22 of January, 2010
b. Central Bank foreign currency operations at over-the-counter 524.1 504.2 3246 79.7 5104
i. Purchase (millions of US$) 184,0 177,0 114,0 28,0 179,0
Average exchange rate (S/. USS) 2,8483 2,8484 28473 2,8480 28514
ii. Selling  (millions of US$)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
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 day 10315 996.0 844.4 624.4 624.6

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 2,05% 2,05% 2,05% 2,05% 2,05%
c. Monetary regulation credit

Interest rate 2,05% 2,05% 2,05% 2,05% 2,05%
d. Overnight deposits in domestic currency 2240 3747 3700 2930 256.0

Interest rate 045% 045% 045% 045% 045%

5_Commercial bank current account in the BCR at close of the da 807.5 621.3 4744 3314 368.6
a. Cumulative average reserve balances in domestic currency (millions of S/.) (%) 3307,0 32137 32354 31914 3155,7
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve re 73 72 71 70 70
¢. Cumulative average current account in domestic currency (millions of S/.) 1020,9 987,6 48,1 904,1 868,4
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve ret 23 22 21 20 19

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1340 1000 350 1140 99.2

Interest rate : Minimum / Maximum / Average 0,70/0,90/0,73 0,6510,90/0,76 0,75/0,95/0,87 | 0,70/0,90/0,84 | 0,80/0,80/0,80
b. Interbank operations (foreign currency) 1080 1086 1836 1618 1140
Interest rate : Minimum / Maximum / Average 0,25/0,50/0,29 0,2510,60/0,51| 0,40/0,90/0,69 | 0,90/1,05/1,00| 1,00/1,15/1,10
c. Secondary market of CDBCRP and CDBCRP-NR 300 1610 2000 2250
6 month term (amount / average interest rate) 16,011,27
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) January 8 January 11 | January 12 | January 13 | January 14
Flow of foreign exchange position adjusted by forwards = a + bi-c.i+e+f 137 69,7 147 62,0 24,1
Flow of foreign exchange position =a+ bii - c.ii+e+f 2171 69,9 -181.8 -132,6 26,8
a. Spot purchases with non-banking costumers 1085 1004 95 79 66.9

i Purchases 2971 249.2 168.2 200,1 187,2
i. () Sales 188,6 139.9 1776 208,0 1203
b. Forward purchases with non-banking costumers 4574 1104 3414 1010 447
i Pacted 547,7 207.4 4327 206,9 156,4
ii. () Redemption 903 9.9 913 1059 2011
c. Forward selling with non-banking costumers 2265 1102 1448 304 -
i Pacted 266,5 119.2 196.2 106.2 121,1
i. () Redemption 40,0 90 514 758 1632
d. Interbank operations
i Spot 336,2 1950 3265 2896
i Forward 1100 190,0 45,0 41,0
e. Spot sales due to NDF redemption and swaps 49.2 853 393 339
i Purchases 39,7 87 49,9 67,6
i. () Sales 88,8 939 89,2 1015
f. Net operations with other financial institutions -326.9 -182,0 1730 1210
g. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 28527 28477 28482 28465 28475




