CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Jan7 Jan 8 Jan 9 Jan 10 Jan 11

1. Commercial bank current account before Central Bank operations 215114 22 458,0 22 285,0 231711 228146

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

i. Auction sale of CD BCRP 500  100.0 100.0 500  100.0 100.0
Proposals received 3244 3038 380.8 4165  299.6 283.1
Maturity 182d  182d 181d 364d  364d 363d
Interest rate : Minimum 3.80 3.80 381 3.86 3.85 383

Maximum 384 3.83 383 3.86 3.85 393

Average 3.83 3.82 3.83 3.86 3.85 3.87
Stock 20854.7 20704.7 20 804.7 20354.7 20454.7
Next maturity CD BCRP (februarv 7. 2013) 2000.0
CD BCRP matured from 14 to 18 Januarv., 2013

V. Auction sale of time deposits in domestic currency 47500 40000 20001 39999 25000 40001 40000 7600.0
Proposals received 116785 105490 63850 98260 71396 85452 96415 128774
Maturity 1d 1d 1d 1d 1d 1d 1d 3d
Interest rate : Minimum 3.95 3.98 3.90 402 4.03 407 4.05 403

Maximum 4.05 415 414 414 413 412 413 4.10
Average 3.98 05 4.06 09 4.09 410 411 4.05
Stock 47500 6000.1 6499.9 80001 76000
Next maturitv of Time Deposits January 14, 2013 7600.0
Time Deposits matured from 14 to 18 Januarv, 2013 7600.0
b. Central Bank foreian currency operations at over-the-counter 203.7 152.8 102.0 1530 1527
i. Purchase (millions of US$) 80,0 60,0 . 60,0 A
Average exchange rate (S/. US$) 2,5464 2,5471 2,5510 2,5505 2,5458
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling  (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3.C bank current account before close of the day 16 965.1 16 4607 157871 15174,0 15267.4
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0138% 0,0138% 0,0138% 0,0138% 0,0138%
b. Outcome of the direct temporary buving securities (Repo)
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
c. Monetary requlation credit
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overnight deposits in domestic currency
Interest rate. 3.45% 3.45% 3.45% 3,45% 3,45%
5.C bank current account in the BCR at close of the day 16 965.1 16 4607 157871 15174,0 15267.4
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 209337 206344 212012 210480 209214
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 248 24,4 251 24,9 24,7
c. Cumulative average current account in domestic currency (millions of S/.) 16 7224 17 40,1 17317,7 171476 16 976,7
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 201 19.8 204 20,2 20,0
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 4227 321.0 389.0 232,0 15,0
Interest rate : Minimum / Maximum / Average 4,15/4,20/4,18 4,15/4,25/4,21 4,15/4,25/4,22 4,10/4,25/4,18 4,00/4,05/4,03
b. Interbank operations (foreian currency) X ¥y . f X
Interest rate : Minimum / Maximum / Averaae 2,00/3,00/2,21 2,00/2,50/2,38 2,00/4,10/3,13 2,50/5,25/4,98 5,50/5,75/5,75
c. Secondary market of CDBCRP and CDBCRP-NR 320 10,0 400 1167
6 month term (amount / average interest rate) 10,0 / 3,80
12 month term (amount / average interes rate) 20/ 395 20,0 / 385
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) Jan 04 Jan 7 Jan 8 Jan 9 Jan 10
Flow of foreian exchanae position adiusted by forwards = a+b.i-c.i+e+f -26.9 45,2 55,2 394 1525
Flow of foreian exchanae position = a+ b.ii- c.ii + e + f 9.5 34.9 39,7 481 281
a. Spot purchases with non-bankina costumers 952 119.9 104.4 826 1111
i Purchases 455,6 4101 398.3 409,3 5589
ii. (-) Sales 360.4 290.2 2939 326,6 4478
b. Forward purchases with non-bankina costumers 29 79.5 55,2 354 <729

i, Pacted 167.2 168.0 217.1 1706 1134

il. () Redemption 164.3 88,5 161.8 1351 186,3
C. Forward sells with non-bankina costumers 39.3 69,1 39.8 44,2 -197.3

i, Pacted 726 1105 182.7 1262 91,7

ii. () Redemption 333 414 1429 82,0 289,0
d. Interbank operations

i Spot 1349.4 967.2 9345 1070.0 1408.3

i Forward 240,0 356.0 317.0 2550 1700
e. Spot sales due to NDF redemption and swaps -117.9 -52.1 213 537 796

i Purchases 32,6 323 1382 733 256.8

ii. (-) Sales 1505 84.4 1595 127,0 1772
f. Net operations with other financial institutions -98.9 -80.0 -62.3 -34,0 -60.0
. Monetary requlation credit

Interest rate
2,5456 2,5464 25472 2,5494 2,5511

Note: Interbank exchange rate (Source: Datatec)
(%) Preliminar i i

d. = dav(s)
w. = week(s)
m. month(s)
V. = vear(s)




