CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

Millions of Nuevos Soles;

March 22 March 23 March 24 March 25 March 26
T Commercial bank current account before Central Bank 22537 20456 22558 25707 27423
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i.. Auction sale of CD BCRP 999.8 1500 750.0 | 1.000.0 150,0 so7.1| 8202 1540 696.1 922.7 799.9 14000
Proposals received 12199 376,0 804,1| 12143 195,5 5071 o052 154,0 696,1 922,7 12590 17545
Maturity 1d. 98d. 1d|1d a7d. 1d. 1d 1d. 1d 1d 3d 3d
Interest rate : Minimum 1,20 136 1,20( 1.20 138 116 120 1,20 120 120 1,20 1,20
Maximum 123 138 123( 1.23 140 123 123 123 123 123 1,24 1,24
Average 1,23 137 123( 1,23 1,40 119 123 1,23 123 123 1,23 1,21
Stock 217873 21604,6 211617 218063 222874
Next maturity CD BCRP (Mar. 26, 2010) 17188 22999
CD BCRP matured from 26 of March, 2010 17188 22999
ii. Qutcome of the buing auction sale securities (Repo)
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. Qutcome of the Swap operation in foreian currency
Stock 250,7 259,7 250,7 259,7 250,7
Next maturity Swap (Aug. 16, 2010) 50,0 50,0
CD BCRP matured from 26 of March, 2010
b. Central Bank foreian currency operations at over-the-counter 286.4 178.7
i. Purchase (millions of US$) 1010 63,0
Average exchange rate (S/. US$) 2,8360 2,8360
ii. Selling ~ (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling ~ (millions of USS)
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 4957 7834 15916 10893 698.9

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

Fee (dally 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 42 15 840

Interest rate 0.45% 0.45% 0.45% 045% 0.45%

5. Commercial bank current account in the BCR at close of the day 4957 7834 1587.4 10878 614.9
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 3106,7 35257 35285 35310 35334
b. Cumulative average reserve balances in domestic currency (% of liabiliies subiect to reserve requirements) 63 71 71 71 71
c. Cumulative average current account in domestic currency (millions of S1.) 13281 14709 14737 14763 14787
d._Cumulative average current account in domestic currency (% of liabilities subiect to reserve requirements) 27 3.0 3,0 30 3,0

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 696.0 7704 9340 683.0 4518

Interest rate : Minimum / Maximum / Average 1,20/1,28/1,24 1,20/1,26/1,24 1,20/1,28/1,25 1,20/1,25/1,25 1,00/1,25/1,23
b. Interbank operations (foreign currency) 50,0 1110 929 1020 2010
Interest rate : Minimum / Maximum / Average 0,35/0,40/0,39 0,35/0,40/0,39 0,30/0,40/0,33 0,25/0,25/0,25 0,20/0,25/0,24
c. Secondary market of CDBCRP and CDBCRP-NR 4736 5428 655.0 5250 2581
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 USS) March 19 March 22 March 23 March 24 March 25
Flow of foreign exchange position adjusted by forwards = a+ b.i-ci + e+ 85,3 433 1183 19
Flow of foreign exchange position = a+ bii - c.ii + e+ f 58,8 57,8 30.2
a. Spot purchases with non-banking costumers 1045 721 527

i. Purchases 2084 2105 202,6
i. () Sales 1939 1385 149,9
b. Forward purchases with non-banking costumers 312 16 250
i. Pacted 818 17,7 63,9
ii. () Redemption 50,6 16,1 88,9
¢. Forward selling with non-banking costumers 468 621 71
i. Pacted 1059 99,1 84,5
ii. () Redemption 59,2 37,0 774
d. Interbank operations
i. Spot 246,0 723 196,6 1404 2728
i Forward 58,0 20,0
e. Spot sales due to NDF redemption and swaps 183 341 67 110 332
i. Purchases 37,0 54 55 22,7 386
i. () Sales 55,3 395 122 118 77
1. Net operations with other financial institutions 93 30 102.2 716 08
g. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 28376 28378 2.8360 28361 28375




