NTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

ilions of uevos Soles)

Gelober 18 October 19 Gotober 20 21 Octubre 22 Octubre
TC I bank current account before Central Bank operations 90321 3883
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations
i Auction sale of CD BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 6859.0 5259.0 4634.0 4634.0 44340
Next maturity CD BCRP (October 25. 2010) 200.0 1777.1
CD BCRP matured from 25 to 29 of October. 2010 200.0 21230
Auction sale of CDV BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 4000 4000
Next maturity CDV BCRP (Januarv 11, 2011) 100.0 100.0
CDV BCRP matured from 25 to 29 of October. 2010
V. Auction sale of time deposits in domestic currency 2500.1 1000.0 10000 22001 3500.0 100.0 9000 10001 700.0 3360.9 5000 2301 10000 1999.9 100.0 4775 21440 2478.0 14999
Proposals received 41284 11000 18808 25826 4000.9 2000 12030 1131 10758 3360.9 553.0 345.1 14480 21438 100.0 4985 22641 2478.0 16188
Maturity 634, 15 d. 1d 1d, 92d 15d. 1d 1d, 624, 15d 1d. 1d, 924, 14d 1d. 3d 3d.
Interest rate : Minimum 2.97 3.06 2.98 2.90 2.97 3.14 3.08 2.99 2.90 2.96 3.09 3.01 2.92 2.96 3.17 2.99 2.94 2.96 2.90
Maximum 3.00 3.10 3.00 3.00 3.00 3.17 3.10 3.02 2.99 3.00 3.10 3.02 2.98 3.00 3.17 3.02 2.99 3.00 2.99
Averace 2.99 8 3, 297 2.99 3.16 3.09 3.01 297 2.9 3.10 2.96 2.9 3.1 2.96 98 2.9
208511 223510 22242.1 22602.6 22436.6
Next maturity of Time Denosits (October 25. 2010) 4360.9 41439 4687.9
Time Deposits matured from 25 to 29 of October. 2010 4360.9 41439 5735.9
vi. Outcome of the Swap operation in foreian currency
Stock 19.2 19.2 19.2 19.2 19.2
Next maturity Swa (October. 25. 2010) 8.7
Swan matured from 25 to 29 of October. 2010 92
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
Averace exchanae rate (S/. US$)
ii. Sellina  (millions of US$)
Averace exchanae rate (S/, US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina _(millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.
3. Commercial bank current account before close of the dav 23319 23580 29417 21885 24104
4. Central Bank monetarv operations
a. Swan operations of foreian currency.
Fee (dailv efective rate) 0.0090% 0.0090% 0.0090% 0.0090% 0.0078%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
c. Monetar reaulation credit
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
d. Overniaht denosits in domestic currency
Interest rate 2.20% 2.20% 2.20% 2.20% 2.20%
5. Commercial bank current accountin the BCR at close of the dav 23319 2358.0 20417 21885 24104
a Cumulative averace reserve balances in domestic currency (millions of S/ () 24835 24835 24835 24835 24835
b Cumulative averaae reserve balances in domestic currency (% of iabilities subiect to reserve reauirements) () a4 43 43 43 0.0
¢. Cumulative average current account in domestic currency (millions of S1.)
d_Cumulative average current account in domestic currency (% of liabilities subiect to reserve )
6. Interbank market and Secondarv market of CDBCRP'
a. Interbank operations (domestic currency) sim 65.0 96.0 3255 457.0
Interest rate : Minimum / Maximum / Average 3.00/3.00/3.00 2.65/2.65/2.65 2.98/3.00/2.99 2.95/3.00/2.98
b. Interbank oberations (foreian currency) 87.9
Interest rate : Minimum / Maximum / Average 2.50/5.0013.93 2.50/2.55/2.50 2.00/2.00/2.00 2.00/3.00/2.18 2.50/4.50/4.21
c. Secondarv market of CDBCRP and CDBCRP-NR 10.0 188.2 219.6 95.0 2895
6 month term (amount / averaae interest rate)
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)
7_Operations in the foreian exchanae market (millions of US$) Oclober 15 October 18 October 19 October 20 Gelober 22
Flow of foreian exchanae position adiusted by forwards = a+bi-c.i+e+f 158.4 15.2 271 038 68.8
Flow of foreian exchanae position = a + bii-c.ii+e+f 175.0 350 36.9 30.9 -164.0
a. Soot purchases with non-bankina costumers 2292 1528 107.0 157.7 913
i 362.4 3140 3100 3310 2921
ii. (4 Sales 133.2 161.2 203.1 1733 3834
b. Forward purchases with non-bankina costumers 7.9 -42.1 -47.9 326 52.1
i Pacted 341 54.1 1317 121.3 2211
() Redemotion 42.0 96.2 179.6 153.9 169.0
i Pact 8.8 222 16.0 68.7 98.0
ii. () Redemotion 92.7 1189 97.6 69.7 1411
d. Interbank operations 84.0 141.2 816
i oot 763.9 585.7
i Forward 3603 3280 1063.7 140.0 60.0
. Soot sales due to NDF redemotion and swans 50.5 10.0 450 1504 7.7
i, Purchases 19 50.6 -159.0 17 64.8
() Sales 27.2 37.9 200 152.0 1625
1. Net operations with other financial institutions 291 885 179.0 -60.6 29
a. Monetarv reaulation credit -10.3 222 X
nerest rate
o Daeo 27916 27929
2.7935 27922 2.7937 2.7916
= day)
m.= month)

¥.= year(s)




