CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles
February 24 February 28 February 29 March 1 March 2
1. Commercial bank current account before Central Bank operations 12302,9 123813 12 769,3 123143 12736,9
2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations
i. Auction sale of CD BCRP 200.0 1000 1000 200.0 100.0 1000 2000
Proposals received 640.0 404.0 234.0 527.0 3227 160.0 4756
Maturity 374d 196 d 373d 372d 371d 286 d 370d
Interest rate : Minimum 398 395 398 3.98 3.97 4.05 3.99
Maximum 398 4,00 398 3.98 4,00 4,05 405
Average 398 398 398 3.98 3.99 4.05 4.05
Stock 18 670.0 18 870.0 19 070.0 191700 19170,0
Next maturity CD BCRP (march 13, 2012) 1150.0
CD BCRP matured from 5 to 9 march, 2012
V. Auction sale of time deposits in domestic currency 7000.0 6578.0 6788.4 2900.0 32001
Proposals received 72344 65780 67884 31794 5417.8
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 418 415 419 41 42
Maximum 425 425 425 425 425
Average 423 423 423 423 424
Stock 7000.0 6578.0 67884 2900.0 32001
Next maturity of Time Denosits (march 5. 2012) 32001
Time Deposits matured from 5 to 9 march, 2012 32001
b. Central Bank foreian currency operations at over-the-counter 2035 1955 3157 369.2
i. Purchase (millons of US$) 76.0 73.0 118.0 138.0
Average exchange rate (S/. US$) 2,6780 2,6783 2,6754 2,6753
ii. Sellina  (millions of USS$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Commercial bank current account before close of the dav 53065 57988 6096.6 96835 9236.8
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0131% 0,0131% 0,0131% 0,0131% 0,0131%
b. Outcome of the direct temporary buvina securities (Repo)
Interest rate 5.05% 5.05% 5,05% 5,05% 5,05%
c. Monetary requlation credit
Interest rate 5.05% 5.05% 5,05% 5,05% 5,05%
d. Overniaht deposits in domestic currency 735
Interest rate 3.45% 3.45% 3.45% 3.45% 3.45%
5. Commercial bank current account in the BCR at close of the day 53065 57988 6023.1 96835 9236.8
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 102926 10255,1 10 264,2 13129.6 12 906,2
b. Cumulative averace reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 146 145 145 . 27,
c. Cumulative average current account in domestic currency (millions of S/.) 6846,5 6846,5 68181 96835 9460,1
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve *) 9.7 9.7 9.7 472 204
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 693.0 891.0 721.6 872.7 7710
Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,20/4,25/4,25 4,25/4,25/4,25 4,20/4,25/4,25 4,20/4,25/4,25
b. Interbank operations (foreian currency) 105.1 52,0 96,0 99.8
Interest rate : Minimum / Maximum / Average 1,00/1,30/1,12 0,95/1,00/1,00 2,30/2,70/2,57 2,50/3,00/2,78
c. Secondary market of CDBCRP and CDBCRP-NR 4, 105,0 15,0
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 4,0/3.99
24 month term (amount / average interest rate)
7_Operations in the foreign exchange market (millions of US$) February 24 February 27 February 28 February 29 March 1
Flow of foreian exchange position adiusted by forwards = a+bi-ci+e+f 68,1 -9.5 62,2 -29.6 -103,4
Flow of foreian exchanae position = a + b - c.ii + e + f 1123 101.0 101.1 52.2 945
a. Spot purchases with non-banking costumers 176.6 1555 177.0 76,1 500
i.  Purchases 370.0 361.6 394.9 354.0 259.0
ii. (-) Sales 1934 206,1 2179 2778 209,0
b. Forward purchases with non-bankina costumers 124 -26.6 36,6 203 258
i, Pacted 126.2 913 817 80,6 1272
ii. () Redemption 1386 118.0 452 60.3 1014
C. Forward sells with non-banking costumers 318 83,9 754 2.3 34,7
i.  Pacted 1345 1387 138.1 108.4 1152
ii. (-) Redemption 1027 54,8 62,7 110.7 805
d. Interbank operations
i Spot 2449 390,1 383,0 410,2 210,0
i Forward 755 72,0 1100 87,0 63,0
e. Spot sales due to NDF redemption and swaps 781 604 142 501 329
i, Purchases 44 51,9 553 1065 64,1
ii. (-) Sales 824 1124 411 56,4 97,0
f. Net operations with other financial institutions 221 57.2 726 1280 1325
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,6789 2,6780 2,6780 26764 2,6750
(*) Preliminar information
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