CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

August 17 August 18 August 19 August 20 August 21

T_Commercial bank current account before Central Bank operations 11399 10518 6842 6826 2902

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

i.Auction sale of CD BCRP 250,0 349.9 1000 5000 2000
Proposals received 657,0 647,3 3720 6711 4299
Maturity 3m 1d. 4am 1d. 1d.
Interest rate : Minimum 1,30 098 1,30 098 090
Maximum 1,30 1,05 1,30 123 123
Average 130 1,05 130 110 1,07
Stock 76565 79066 76066 74066 74066
Next maturity CD BCRP (Sep. 7, 2009) 500,0 1000 800,0
CD BCRP matured from 24 to 28 of August, 2009 500,0 1000
ii. Outcome of the buying auction sale securiies (Repg 3500
Proposals received 350,0
Maturity 3d
Interest rate : Minimum 138
Maximum 138
Average 1,38
Stock 109,1 109,1 109,1 109,1 459,1
Next maturity Repo (Nov 20, 2009) 1091 1091 350,0
CD BCRP matured from 24 to 28 of August, 2009
ii. Auction sale of CDR BCRP
Stock 20320 1887.0 1887.0 1787.0 1787.0
Next maturity CDR BCRP (Aug 24, 2009) 100,0 820 820
CDR BCRP matured from 24 to 28 of August, 2009 1000 832,0
iv. Auction sale of time deposits in domestic currency P P P P
Stock
V. Auction sale of CD BCRP wiith Restricted Negotiation
Stock 3305 3305 3305 3305 3305
Next maturity CD BCRP-NR (Sep. 25, 2009) 1000 100,0 100,0
CDRN BCRP matured from 24 to 28 of August, 2009
vi. Qutcome of the Swap operation in foreign currency 50.0
Proposals received 126,0
Maturity 1y.
Interest rate : Minimum 2
Maximum 28
Average 2,29
Stock 898 898 898 898 1398
Next maturity Swap (Jan. 25, 2010) 398 398 398
‘Swap matured from 24 to 28 of August, 2009
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
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_Commercial bank current account before close of the day 540,0 4518 484.2 682.6 683.2

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

Fee (daily efective rate) 0,0051% 0,0051% 0,0051% 0,0051% 0,0051%
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 579 23 16 410 921

Interest rate 0,45% 0,45% 0,45% 0,45% 0,45%

5. Commercial bank current account in the BCR at close of the day 482.1 4495 4826 6416 5005
a. Cumulative average reserve balances in domestic currency (millions of S/) () 30376 30152 29969 29884 29783
b. Cumulative average reserve balances in domestic currency (% of liabilties subject to reserve requireme| 70 69 69 69 68
¢. Cumulative average current account in domestic currency (millions of S1.) 8525 8301 8118 8033 7932
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve 20 19 19 18 18

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 8510 840.0 9535 10768 8152

Interest rate : Minimum / Maximum / Average 1.15/1.25/1.21 1.25/1.3011.25 1,25/1,3011,25 1,301 1,301
b Interbank operations (foreign currency) 910 156,0 80,0
Interest rate : Minimum / Maximum / Average 0.22/0.23/0.22 0.22/0.22/0.22 0,22/0,22/0,22
c. Secondary market of COBCRP and CDBCRP-NR
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 US$) August 14 August 17 August 18 August 19 August 20
Flow of foreign exchange position adjusted by forwards = a+ b.i-Ci+ e+ 213 230 708 517 526
Flow of foreign exchange position = a + bii - c.ii + e + 217 334 -106,9 022 195
a. Spot purchases with non-banking costumers 230 91 49,0 397 239

i Purchases 135,22 147,9 1243 106,9 134,0
i. () Sales 1122 1388 1733 1466 1101
b. Forward purchases with non-banking costumers 13 1052 o1 740 1443
i Pacted 328 1209 1001 1208 1046
i (-) Redemption 255 157 995 468 2489
c. Forward selling with non-banking costumers. 18 488 354 334 1774
i Pacted 329 837 106,0 99,0 237
ii. (-) Redemption 31,2 34,9 1414 65,5 201,1
d. Interbank operations.
i Spot 2832 7934 609,0 6242 5611
i Forward 65,0 116,0 115,0 250 340
e. Spot sales due to NDF redemption and swaps a4 157 427 179 602
i Purchases 257 268 1412 638 1849
ii. () sales 213 111 98,5 459 2451
. Net operations with other financial institutions 389 587 518 80
g. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 29458 29613 2,9496 2,9620 2,9619




