(Millions of Nuevos Soles)

CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

December 14

December 15

December 16

December 17

December 18

12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

1. Commercial bank current account before Central Bank operations 24770 25811 18648 16572 1643.0
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 300.0 100.0 14000 9999 3000 1000 6000 | _5001 3000 1000 5000 499.9 300.0 500.0 5000 600.0
Proposals received 7795 3200 16145 13435 7645 2700 8560 | 5057 7340 2000 5386 6935 5205 5938 6150 6558
Maturity o1d. 175d. 1d 1d. 90d.  174d.  1d 1d. 90d.  174d.  1d. 1d. %0d 1d. 3d. 3d
Interest rate : Minimum 1,23 131 1,05 116 1,23 131 1,05 1,16 1,24 131 116 1,20 125 116 122 115
Maximum 1,24 131 1,23 1,23 124 131 120 1,23 1,24 131 123 1,23 1,25 1,23 124 124
Average 124 131 119 1,23 124 131 114 1,23 1,24 131 114 122 1,24 1,20 124 120
Stock 147295 148204 147296 145204 141295
Next maturity CD BCRP (Dec. 16, 2009, 1599,9 1400,1 1499,9 1100,0
CD BCRP matured from 16 to 18 of December, 2009 24999 1800,1 1499,9 11000
ii. Outcome of the buying auction sale securities (Rep)
Stock
iii. Auction sale of CDR BCRP
Stock
iv. Auction sale of time deposits in domestic currency
Stock
V. Auction sale of CD BCRP with Restricted
Stock
vi. Outcome of the Swap operation in foreign currency
Stock 2935 2035 2935 2035 2995
Next maturity Swap (Jan. 25, 2010) 308 39.8 398 39,8
Swap matured from 16 to 18 of December, 2009
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. USS)
ii. Selling  (millions of US$)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico (millions of US$) 368
i. Purchase (millions of US$) 36,8
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 701.2 598.5 497.6 3838 583.0
4. Central Bank monetary operations
a. Swap operations of foreign currency. 6.0
Fee (daily efective rate) 0,0053% 0,0053% 0,0053% 0,0053% 0,0052%
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 81 168 100
Interest rate 045% 0.45% 045% 0.45% 045%
5_Commercial bank current account in the BCR at close of the da 6931 581.7 497.6 3838 573.0
a. Cumulative average reserve balances in domestic currency (millions of S/.) (%) 32439 32048 31654 31239 30075
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) 70 69 69 68 67
¢. Cumulative average current account in domestic currency (millions of S/.) 1167,7 11286 1089,2 1047,7 10213
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve ¢ 25 24 24 23 22
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 3040 2540 900 2490 4690
Interest rate : Minimum / Maximum / Average 1,15/1,20/1,17 1,10/1,25/1,22 1,15/1,25/1,19 1,15/1,25/1,23 1,0001,25/1,24
b. Interbank operations (foreign currency) 1720 1455 395 625 1905
Interest rate : Minimum / Maximum / Average 0,2010,20/0,20 0,20/0,20/0,20 0,2010,20/0,20 0,20/0,20/0,20 0,2010,20/0,20
c. Secondary market of CDBCRP and CDBCRP-NR 2060 2226 200 63.0 3125
6 month term (amount / average interest rate) 20,01,30 20,011,31

7. Operations in the foreign exchange market (millions of US$)

December 11

December 14

December 15

December 16

December 17

Flow of foreign exchange position adjusted by forwards = a + bi-c.i+e+f 113 7.0 349 20,1 218
Flow of foreign exchange position =a+ bii - c.ii+e+f 376 15 237 37,8 48,1
a. Spot purchases with non-banking costumers 448 715 822 102 1129

i Purchases 2468 207,3 2936 152,0 3389
i. () Sales 2020 1358 2114 1418 2260
b. Forward purchases with non-banking costumers 105 2282 106 143
i Pacted 1138 67,2 1223 17,2
ii. () Redemption 1033 2054 1118 1314
c. Forward selling with non-banking costumers 594 2197 69.1 320
i Pacted 165,9 822 208,0 106.2
ii. () Redemption 106,5 3019 1389 1381
d. Interbank operations
i Spot 106.8 4142 2765
i Forward 66,0 270
e. Spot sales due to NDF redemption and swaps 645 503
i Purchases 2249 767
i. () Sales 289.4 127,0
f. Net operations with other financial institutions 10 27,0 9.0
g. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,8741 28722 28739 2,8696 28781




