CENTRAL RESERVE BANK OF PERU

(Millions of Nuevos Soles)

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

October 19 October 20 October 21 October 22 October 23
1. Commercial bank current account before Central Bank operations 26688 26025 20363 16255 15196
2 Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i. Auction sale of CD BCRP 5001 5000 500 4500 10000| _9998 1000 4000 8000 |10000 1000 400,0 5000 | 5119 1000 1130 350,0 3000 | 4000 1000 75041
Proposals received 13560 10420 1260 11000 13899 18240 2502 8780 12836 | 17928 250,2 878,0 12836 5119 159,0 1130 746,2 3029 | 5374 2298 7535
Maturity 1d. 1d. 2734, 92d. 1d | 1d 272d. 1824 1d. 1d. 271d. 1824, 1d. 1d. 270d. 182d 1d. 1d. 3d 1824 3d.
Interest rate : Minimum 098 1,09 128 123 094 1,09 128 1,25 1,05 1,05 1,28 125 1,05 1,05 129 1,25 101 1,01 113 126 1,03
Maximum 116 116 128 124 112 116 128 1,26 1,09 112 1,28 126 1,09 123 129 1,29 112 1,09 123 1,26 1,24
Average 110 113 128 124 107 112 128 125 1,06 110 125 1,06 112 129 1,26 1,09 1,03 1,20 126 1,09
Stock 148868 151865 15386,7 152616 153498
Next maturity CD BCRP (Oct. 26 2009) 15501
€D BCRP matured from 26 to 30 of October, 2009 20501
ii. Qutcome of the buying auction sale securiies (Repo)
Stock 1091 1091 1091 1091 1091
Next maturity Repo (Nov 20, 2009) 1091 1091
€D BCRP matured from 26 to 30 of October, 2009
ii. Auction sale of CDR BCRP
Stock
iv. Auction sale of time deposits in domestic currency
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
€D BCRP-NR matured from 26 to 30 of october, 2009
vi. Outcome of the Swap operation in foreign currency 87
Stock 2803 2803 2803 2803 289,0
Next maturity Swap (Jan. 25, 2010) 398
Swap matured from 26 to 30 of October, 2009
b. Central Bank foreign currency operations at over-the-counter 2624 1600
i. Purchase (millions of US$) 920 56,0
Average exchange rate (S/. USS) 2,8526 28568
ii. Selling  (millions of US$) 9
Average exchange rate (S/. USS)
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 Commercial bank current account before close of the day 86,1 532,7 1143 280,6 2695

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 205 1855 293 325 622

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

5. Commercial bank current account in the BCR at close of the day 4456 347,2 850 248,1 207,3
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 3058,9 30298 29910 29631 29358
b. Cumulative average reserve balances in domestic currency (% of liabiliies subiect to reserve requirer 71 70 69 69 68
©. Cumulative average current account in domestic currency (millions of S/.) 929,7 900,6 861,7 8338 806,6
d._Cumulative average current account in domestic currency (% of liabilties subiect to reserve requirem 22 21 20 19 19

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 286.0 5200 3157 6812 6305

Interest rate : Minimum / Maximum / Average 1,00/1,15/1,13 1,05/1,15/1,10 1,05/1,30/1,11 1,00/1,25/1,15 1,09/1,25/1,24
b. Interbank operations (foreign currency) 1443 2215 3925 2240 2540
Interest rate : Minimum / Maximum / Average 0,80/0,90/0,85 0,80/0,85/0,85 0,70/0,85/0,81 0,80/0,85/0,80 0,80/0,85/0,80
c. Secondary market of CDBCRP and CDBCRP-NR 1736 295
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$) October 16 October 19 October 20 October 21 October 22
Flow of foreign exchange position adjusted by forwards = a+ b.i-ci+e+f 135 285 526 1244 22,7
Flow of foreign exchange position =a+ biii - c.i + e +f 2342 -338 243 139 60,0
a. Spot purchases with non-banking costumers 192 590 130 351 680

i Purchases 216,3 164,8 237,7 260,3 2484
ii. (-) Sales 2355 105,8 2247 2252 180,4
b. Forward purchases with non-banking costumers 3187 21 1011 236 -200,0
i Pacted 4355 187,7 285,2 1934 1389
ii.  (-) Redemption 116,8 189,7 184,1 216,9 3389
c. Forward selling with non-banking costumers. 411 73 242 869 1173
i Pacted 1251 122,8 149,1 157,6 101,2
ii.  (-) Redemption 84,0 130,2 1249 70,7 2185
d. Interbank operations
i Spot 230,1 484,0 340,7 539,9
i Forward 105,0 20,0 80,0 31,0
. Spot sales due to NDF redemption and swaps 554 596 1487 1139
i Purchases 117.6 1237 65,8 2153
ii. (-) Sales 173,0 1833 2145 329,2
f. Net operations with other financial institutions 97,0 37,0 465 2145
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,8522 2,8617 2,8570 2,8623




