CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)

February 1 February 2 3 Febrero February 4 February 5

1. Commercial bank current account before Central Bank operations 35818 3549.9 38756 3438.2

2 Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

i. Auction sale of CD BCRP 16943 1000 20000 1000 22003 2000 | 14999 2000 3000 9999 | 19701 3999 2000
Proposals received 16943 404.2 25666 3835 26908 5456 | 20861 456,0 8423 10694 19701 788,0 3306
Maturity 1d 125d 1d 1244 1d. 1d. 1d 123d 32d 1d 3d 31d 3d
Interest rate : Minimum 116 130 120 1,30 116 1,20 1,20 130 124 116 1,20 125 117

Maximum 123 131 123 1,30 123 123 123 131 127 123 124 127 124
Average 121 130 122 1,30 1,20 123 121 131 125 121 123 127 122
Stock 182985 187042 192045 19504.0 195742
Next maturity CD BCRP (Feb. 8, 2010) 20000 21701
CD BCRP matured from 8 to 12 of February, 2010 23000 34701
ii. Qutcome of the buying auction sale securities (Repo)
Stock
iii. Auction sale of COR BCRP.
Stock

iv. Auction sale of time deposits in domestic currenc
Stock

V. Auction sale of CD BCRP with Restricted Negotiation
Stock

vi. Qutcome of the Swap operation in foreign currency
Stock 2597 2597 259.7 2507 2507
Next maturity Swap (Aug. 16, 2010) 500 500
CD BCRP matured from 8 to 12 of February, 2010

b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
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. 19218 16053 11795 10092 9913

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 205% 205% 2.05% 205% 205%
c. Monetary regulation credit

Interest rate 205% 205% 2.05% 205% 205%
d. Overnight deposits in domestic currency 1950 1914 150.0 96.0 670

Interest rate 0.45% 0.45% 0.45% 0.45% 0.45%

5. Commercial bank current account in the BCR at close of the da 17268 14139 10205 9132 9243
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 20174 38609 37442 36258 35569
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requiremer 143 106 81 7.9 78
¢. Cumulative average current account in domestic currency (millions of SI.) 17268 15703 1387.1 12686 11997
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve 61 43 30 28 26

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 266.0 407.0 1925 107.0 2293

Interest rate : Minimum / Maximum / Average: 1,20/1,25/1,23 1,00/1,20/1,12 1,00/1,15/1,11 1,00/1,20/1,18 1,20/1,25/1,23
b, Interbank operations (foreign currency) 940 1450 1480 177.0 1420

Interest rate : Minimum / Maximum / Average: 0,30/0,31/0,30 0,30/0,45/0,37 0,30/0,60/0,49 0,70/0,80/0,76. 0,75/0,85/0,79
c. Secondary market of CDBCRP and CDBCRP-NR 2490 2250 2470 2190

6 month term (amount / average interest rate)

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 29 February 1 2 febrero February 3 February 4
Flow of foreign exchange position adjusted by forwards = a+bi-ci+ e+ 163 833 1012 376 269
Flow of foreign exchange position =a + bii-cii+e+f 382 885 511 588 722
a. Spot purchases with non-banking costumers 823 -66.8 -39.0 56.9 933

i. Purchases 2442 120.1 127.7 163.8 2026

ii. () sales 1619 186.8 166.7 106.9 109.3

b. Forward purchases with non-banking costumers 08 304 771 405 -169.1
i. Pacted 9.0 337 49.6 719 177.0
ii. () Redemption 98 64.1 1267 1125 346.1
c. Forward selling with non-banking costumers 53.7 356 -27.0 194 -50.1
i. Pacted 1515 44.9 53.4 16.7 1319
ii.  (-) Redemption 97.8 80.5 80.4 36.0 182.0
d. Interbank operations
i. Spot 236.7 1159 319.6 267.1 453.5
i Forward 50.0 40.0 105.0 65.0 23.0
e. Spot sales due to NDF redemption and swaps 429 19 542 875 -185.5
i. Purchases 47.0 63.2 705 192 159.0
ii. () sales 41 61.3 124.7 106.7 3446
. Net operations with other financial institutions 10 73 42 130 03
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2.8560 2.8525 2.8494 2.8525 2.8598

d. = day(s)

w. = week(s)
m. = month(s)
y. = year(s)




