CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

illions of Nuevos Soles)

January 10 January 11 January 12 January 13 January 14

1. Commercial bank current account before Central Bank operations 17.340,2 157776 14129,7 127574 12757,2

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

i. Auction sale of CD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 30.0 60.0 60.0 90.0 90.0
Next maturity CD BCRP (July 11, 2011) 30.0
CD BCRP matured from 17 to 21 of Januarv. 2011
iii. Auction sale of CDV BCRP 300,0 200.0 199.9 200,0 200.0
Proposals received 991.6 804.5 759.5 684.0 862.0
Maturity 182d. 273d. 273 d. 273 d. 273d.
Interest rate : Minimum 0.05 0.08 0.06 0.06 0.04
laximum 0.06 0.08 0.07 0.06 0.05
Averace 0.06 0.08 0.07 0.06 0.04
Stock 36958 37958 38957 39957 4095,7
Next maturity CDV BCRP (Januarv 25, 2011) 50.0
CDV BCRP matured from 17 to 21 of January, 2011
iv. Auction sale of CDLD BCRP
Stock 450,0 450.0 450,0 450.0 450.0
Next maturity CDLD BCRP (Januarv 19. 2011) 100.0
CDLD BCRP matured from 17 to 21 of January, 2011 130.0
V. Auction sale of time deposits in domestic currency 1500.0 10499.8 [ 1384.0 8899.9| 300.0 10210 8200.0 300.0 8237.2 1 000.0 79126
Proposals received 20340 116258 1384.0 10629.1| 521.0 10280 94887 668.0 8237.2 051.0 7912,2
Maturity 31d. 1d. 30d. 1d. 58d. 30d. 1d. 57d. 1d. 59d. 3d.
Interest rate : Minimum 3.25 3.20 3.27 3.00 3.35 3.27 3.20 3.36 3.20 3.35 3.20
Maximum 3.28 325 3.30 325 3.37 3.30 3.25 3.36 325 3.35 325
Average 3.26 3.24 3.28 3.16 3.37 3.29 3.24 3.36 3.24 3.35 3.24
Stock 212415 21025.6 21646.7 212139 21189.4
Next maturity of Time Deposits (January 17, 2011) 79126
Time Deposits matured from 17 to 21 of Januarv. 2011 86127
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Averade exchanae rate (S/. US$)
ii. Sellina  (millions of US$)
Averade exchanae rate (S/. US$)
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 5040.4 5263.7 4408.8 3990.2 3 644.6

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

Fee (dailv efective rate) 0.0090% 0.0126% 0.0126% 0.0126% 0.0126%
b. Outcome of the direct temporarv buvina securities (Repo)

Interest rate 4,05% 4,05% 4,05% 4,05% 4,05%
c. Monetary requlation credit

Interest rate 4,05% 4,05% 4,05% 4,05% 4,05%
d. Overnight deposits in domestic currency 23

Interest rate 2.45% 2.45% 2,45% 2.45% 2.45%

5. Commercial bank current account in the BCR at close of the dav 50404 5079.7 4408,8 3990.2 36423
a. Cumulative averade reserve balances in domestic currency (millions of S/.) (*) 24622 24622 24622 24622 24622
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 4.0 4.0 4.0 4,0 4,0
c¢. Cumulative averade current account in domestic currency (millions of S/.)

d. Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*)
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 500,0 538,0 723,0 635,9 796,9
Interest rate : Minimum / Maximum / Averaae 3.25/3.25/3.25 3.25/3.25/3.25 3.25/3.25/3.25 3.25/3.25/3.25 3.20/3.25/3.25
b. Interbank operations (foreian currency) 1172 116.5 2015 227,0 184.6
Interest rate : Minimum / Maximum / Averaae 1.90/1,90/1.90 0.85/1.00/0.99 0.50/0.60/0.56 0.45/0.55/0.52 0.50/0.50/0.50
c. Secondary market of COBCRP and CDBCRP-NR X
6 month term (amount / average interest rate) 9.0/0.06
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 7 January 10 January 11 January 12 January 13
Flow of foreian exchanae position adiusted bv forwards = a+b.i-ci+e+f 226 18.0 -51.2 109.3 -435
Flow of foreian exchange position =a+ b.ii-c.ii+e+f 1176 338 -26,5 177 -26,5
a. Spot purchases with non-bankina costumers 2034 87.8 =227 21.6 46.1

i. Purchases 4418 2790 1921 398,7 360.0
ii. (-) Sales 2384 1911 2148 377.1 3139
b. Forward purchases with non-banking costumers 68,7 -18,2 -1.4 196,9 -91.3
i. Pacted 96.8 59.1 127.0 2724 99.8
ii. (-) Redemption 28,2 773 128.4 755 191.0
i. Pacted 163.6 -2.4 232 105.3 -74.2
ii. (-) Redemption 2718 69.4 37.2 169.1 701
d. Interbank operations 108.2 7.8 14.0 63.7 144.3
i. Spot
i Forward 272,0 289.7 4340 824.6 376.7
€. Spot sales due to NDF redemption and swaps 13.0 350 525 1500 60,0
i. Purchases -6.2 -59.5 -118.1 -14.3 -118.4
ii. (-) Sales 171 17,0 14 60,0 703
f. Net operations with other financial institutions 233 76.5 119.4 743 188.7
a. Monetary requlation credit 0.4 0.0 -0.2 -1.4 -1.0
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8042 2,8057 2,7998 2,7921 2,7867

d. = day(s)

w. = weekis)
onth(s)
¥. = year(s)




