CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Feb 4 Feb 5 Feb 6 Feb 7 Febs
1. Commercial bank current account before Central Bank operations 245739 24 780,9 25147,6 277929 29021,2
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i. Auction sale of CD BCRP 100.0 50.0 200.0 200.0 50.0 200.0 200.0 50.0
Proposals received 4119 384.2 660.0 698.0 292.0 542.0 4200 120.0
Maturity 190d 189d 366d 365d 364d 364d 363d 545d
Interest rate : Minimum 3.77 3.76 3.79 3.78 373 375 375 379
Maximum 3.80 378 3.79 3.78 3.77 377 3.79 379
Average 3.79 378 3.79 3.78 374 376 378 3.79
Stock 22654.7 22904.7 23104.7 213547 21604.7
Next maturitv CD BCRP (February 12, 2013) 20000 4000
CD BCRP matured 12 to 15 Februarv. 2013 20000 400.0
V. Auction sale of time deposits in domestic currency 5500.1 4999.9 30000 50000 45000 4999.9 7999.9 50000 95000
Proposals received 135415 112598 67285 11264.1 9660.7 133636 114332 85810 133932
Maturitv 1d 1d 1d 1d 1d 1d 1d ad 4d
Interest rate : Minimum 3.90 4,00 4.00 408 4.05 405 4.00 4.02 4,00
Maximum 411 412 4.10 411 4.10 410 4.10 4.09 4,08
Average 4,06 4,09 4.08 410 4.08 4,08 4.08 4.07 4,05
Stock 5500.1 7999.9 95000 12999.8 14.500,00
Next maturitv of Time Deosits (February 12. 2013) 7999.9 14 500.00
CD BCRP matured from 12 to 15 Februarv. 2013 7999.9 14.500.00
b. Central Bank foreign currency operations at over-the-counter 206.2 4638 7733 309.4 51.6
i. Purchase (millions of US$) 80,0 180,0 300,0 1200 20,0
Average exchange rate (S/. US$) 25772 2,5768 25777 2,5787 2,5787
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) -100,0 -100,0 -100,0
i. Purchase (millions of US$)
ii. Selling ~ (millions of US$) 100.0 1000 1000
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 19180,0 16 994,8 162209 148525 143228
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0137% 0,0137% 0,0137% 0,0137% 0.0136%
b. Outcome of the direct temporary buying 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. Commercial bank current account in the BCR at close of the day 19180,0 16 994,8 16 220.9 148525 143228
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 23439.2 26 155,2 205263 244898 23827.1
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 338 29,7 232 21,7 26,9
¢. Cumulative average current account in domestic currency (millions of S/.) 23 063.6 218498 21073,0 202644 195217
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve i *) 281 24,8 18.3 22,8 22,0

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / Average
b. Interbank operations (foreian currency)

195.0
4,00/4,25/4,12
80.0

1870
4,10/4,25/4,17

4.50/6,00/5,04

187.0
4,15/4,25/4,18

4,80/5,00/4,88

95,0
4,20/4,20/4,20

4,70/4,90/4,85

95,0
4,20/4,20/4,20

4,45/5,06/4,72

Interest rate : Minimum / Maximum / Average 6,00/6,05/6,00
c. Secondary market of CDBCRP and CDBCRP-NR 28,0 1100 187.7 782 97.0
6 month term (amount / average interest rate) 28,0 /378 50,0/3,79 26,0 / 3,75 8.0 /3,68
12 month term (amount / average interes rate) 55,0 / 375
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Feb 1 Feb 4 Feb 5 Feb 6 Feb 7
Flow of foreian exchande position adiusted by forwards = a+b.i-ci+e+f 942 389 204 -208.6 1242
Flow of foreian exchange position =a + b.ii - c.ii +e+f -139,1 -101.8 =257 -260.4 67.5
a. Spot purchases with non-bankina costumers 36.0 17.2 158.8 65,4 2205

i. Purchases 2973 2622 401,7 3738 526,6

ii. (-) Sales 2613 2451 2429 3084 306,2
b. Forward purchases with non-banking costumers 612 1536 197.8 126.2 -29.7

i. Pacted 1484 356,1 280.6 2685 2936

ii. () Redemption 87.2 2025 828 1423 3232
C. Forward sells with non-banking costumers 16.3 13.0 1317 74.4 -86.3

i. Pacted 88.3 835 297.3 176,0 1230

ii. (-) Redemption 721 705 165.6 1015 209.3
d. Interbank operations

i Spot 1388.0 1165.0 1161.7 1058.0 647.6

i Forward 1350 1400 2170 2790 36.0
€. Spot sales due to NDF redemption and swaps 211 -166.2 442 -62.9 -1415

i Purchases 616 28,0 1242 76.7 165.7

ii. (-) Sales 827 1942 80.0 1396 307.2
f. Net operations with other financial institutions -169.2 -84.6 -146.0 -303.6 -125.4
a. Monetary requlation credit

Interest rate
2,5711 255775 25762 2,5769 2,5793

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

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




