CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)

October 12 October 13 October 14 October 15 October 16
1 Commercial bank current account before Central Bank operations 23666 22444 19493 22404 20578
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 300 5000 10001 500 5500 11000 500 4500 10000 1000 7000 10000 500 1500 16000
Proposals received 2000 10281 15504 2148 12036 17119 1410 7652 13390 3325 13560 11904 1685 5000 23616
Maturity 182d. 644 1d. 1814 92d 1d. 1804 %2d. 1d 1794 %2d. 1d. 273d 181d. 1d.
Interest rate : Minimum 130 124 1,09 129 123 1,00 128 125 105 128 123 105 128 124 095
Maximum 1.30 128 1.20 129 127 116 128 1.25 112 128 1.25 112 130 127 1,05
Average 130 127 119 129 126 111 128 125 110 128 124 1,09 130 126 1,02
Stock 126367 12686,6 130866 131867 13986,7
Next maturity CD BCRP (Oct. 19 2009) 1600,0
€D BCRP matured from 19 to 23 of October, 2009 16000
ii. Outcome of the buying auction sale securities (Repo)
Stock 1001 1091 1091 1091 1091
Next maturity Repo (Nov 20, 2009) 109,1
CD BCRP matured from 19 to 23 of October, 2009
ii. Auction sale of CDR BCRP
Stock
iv. Auction sale of time deposits in domestic currenc
Stock
V. Auction sale of CD BCRP with Restricted Negotiation
Stock 2305 2305 2305 2305 2305
Next maturity CD BCRP-NR (Nov. 20, 2009) 2305
CD BCRP-NR matured from 19 to 23 of october, 2009
vi. Outcome of the Swap operation in foreign currency 85
Proposals received 95
Maturity
Interest rate : Minimum 150
Maximum 150
Average 15
Stock 2718 2718 2718 2718 2803
Next maturity Swap (Jan. 25, 2010) 398
Swap matured from 19 to 23 of October, 2009
b. Central Bank foreian currency operations at over-the-counter 2714 2085 2228 8251 5337
i.Purchase (millions of USS) 95.0 730 780 289.0 1870
Average exchange rate (S/. US$) 2,8566 2,8568 28562 28550 28540
ii. Selling (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i.Purchase (millions of USS)
ii. Selling (millions of USS)
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 11594 842.7 7501 13515 8315

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

Fee (daily efective rate) 0,0053% 0,0053% 0,0053% 0,0053% 0,0053%
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 1150 2415 280 582 1810

Interest rate 045% 0.45% 0.45% 0.45% 0.45%

5 Commercial bank current account in the BCR at close of the day 10444 5952 7311 12933 6505
a. Cumulative average reserve balances in domestic currency (millions of /) (*) 31832 31479 31273 31470 31241
b. Cumulative average reserve balances in domestic currency (% of liabiliies subject to reserve 74 73 73 73 73
c. Cumulative average current account in domestic currency (millions of S1.) 10539 10186 9981 1017.8 9048
d._Cumulative average current account in domestic currency (% of liabiliies subject to reserve r 25 24 23 24 23

6. Interbank market and Secondary market of COBCRP,

a. Interbank operations (domestic currency) 4835 5515 219 2710 4650
Interest rate : Minimum / Maximum / Average 0,95/1,15/1,11 095/1,15/1,13 1,05/1,15/1,14 0.90/1,15/1,12 0,80/1,05/0,97
b. Interbank operations (foreign currency) 1021 1090 1300 1125 2065
Interest rate : Minimum / Maximum / Average 0,3010,35/0,34 035/0,50/0,43 0,45/0,60/0,53 0,55/0,70/0,64 0,45/0,95/0,85
c. Secondary market of CDBCRP and CDBCRP-NR 612 1661 1002 809
6 month term (amount / average interest rate) 50,0/1,30
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) October 9 October 12 October 13 October 14 October 15
Flow of foreign exchange position adjusted by forwards = a+bi-Ci+e+ 1 g 834 116 320 313
Flow of foreign exchange position = a -+ bii - c.ii + & + f 312 60,4 131 450 1049
. Spot purchases with non-banking costumers 259 248 573 83 1890

i Purchases 759 2046 1592 2188 3134
i () Sales 500 1698 1019 1206 1244
b. Forward purchases with non-banking costumers 58 u3 562 698 59
i Pacted 120 309 1207 2634 3716
ii. () Redemption 62 196 1770 1936 3775
c. Forward selling with non-banking costumers 97 243 517 827 195
i Pacted 141 395 623 1339 2271
i () Redemption 44 52 1201 51,2 306,7
d. Interbank operations.
i Spot 1158 2217 3120 2852
i Forward 550 1250 67,0 750
e. Spot sales due to NDF redemption and swaps 35 134 543 4207 128
i Purchases 18 42 1197 508 3033
i () Sales 7 7,7 1740 1715 761
. Net operations with other financial institutions 962 130 50 2020
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 28564 2,8556 2,8561 28552




