CENTRAL RESERVE BANK OF PERU.

‘SUMMARY OF MONETARY AND

EXCHANGE OPERATIONS

(Milions of Nuevos Soles)
b

22 November

23 November
7

24 November
3

25 November
6

26 November
6

T_Commercial bank current account before Central Bank operations 93516 X ¥
2 Monetarv and exchanae Central Bank operations before close of the dav
Stock 11700 11700 11700 11700 11700
Next maturity CD BCRP (December 10. 2010) 650.0 650.0 650.0
CD BCRP matured from 29 of November to 3 of December. 2010
iii. Auction sale of CDV BCRP 99.9 1000 1000 100.0 100.0
Proposals received 386.0 2750 463.0 437.4 492.9
Maturity 1824 182d. 182d. 182d. 182d.
Interest rate : Minimum 009 008 008 007 0.06
Maximum 009 008 008 0.08 007
Averace 009 008 008 0.08 007
Stock 15229 16229 17229 18229 19229
Next maturity CDV BCRP (Januarv 11. 2011) 1000 1000 1000
CDV BCRP matured from 29 of november to 3 of December. 2010
iv. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 450.0 450.0 450.0 450.0 450.0
Next maturity CDLD BCRP (Januarv 19. 2011) 1000 1000 1000
CDLD BCRP matured from 29 of November to 3 of December. 2010
V. Auction sale of time deposits in domestic currency 00.0 3000.1 300.0 500.2 2054[2500.0 600.0 1745 | 20000 200.0 14998 250.0 .0 1999.9 200.0 2103
Proposals received 601.0 41952 672.0 500.2 2054]2924.9 600.0 1745 | 24680 376.0 22850 3200 .0 27415 230.0 2103
Maturity 92d. 1d. 63d 14d. 1{1d. 62d 14d. | 1d. 1204 1d. 90d. fi8d. 3d. 89d. 3
Interest rate : Minimum 316 298 307 301 2.9[2.97 307 300 | 297 317 297 314 |22 2.96 314 28
Maximum 316 300 307 3.02 3.0[3.00 307 302 | 300 324 3.00 314 f22 2.99 314 3.0
Average .16 300 307 302 2.9[2.99 307 302 | 299 322 299 314 22 2.98 314 2.9
Stock 231205 233637 230028 235901 234053
Next maturity of Time Deosits (November 29. 2010) 5054.7 34525 48114
Time Deposits matured from 29 of November to 3 of December. 2010 63427 47405 64742
Vi. Outcome of the Swab operation in foreian currency
Stock 60 60 60 6.0 6.0
Next maturity Swan (December 20. 2010) 60 60 6.0
Swap matured from 29 of November to 3 of December. 2010
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of USS)
weraae exchanae rate (S/. USS)
ii. Sellina _(millions of USS)
weraae exchange rate (S/. USS)
¢. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS)
ii. Sellina _(millions of USS)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i. Renurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3_Commercial bank current account before close of the dav 30968 25871 2822.7 22176 2269.1
4. Central Bank monetarv operations.
. Swa operations of foreian currency.
Fee (dailv efective rate) 0.0089% 0.0089% 0.0089% 0.0089% 0.0089%
b. Outcome of the direct temporary buvin securities (Repo)
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
c. Monetary requlation credit
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
d. Overniaht deposits in domestic currency
Interest rate 2.20% 220% 2,20% 220% 220%
5. Commercial bank current account in the BCR at close of the dav 3096.8 2587.1 2822.7 22176 22601
a Cumulative averade reserve balances in domestic currency (millions of S/ () 24835 24835 24835 24835 24835
b. Cumulative averade reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) a1 a1 a1 a1 a1
c. Cumulative average current account in domestic currency (millions of S/.)
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve (W]
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 344.5 265.5 3355 366.0 196.0
Interest rate : Minimum / Maximum / Averace 3.0013.00/3.00 3.0013.00/3.00 2.90/3.0012.98 2.70/3.00/2.94 2.93/2.98/2.97
b. Interbank operations (foreian currency) 134.1 109.2 310 24.2
Interest rate : Minimum / Maximum / Averade 0.65/0.85/0.75 0.22/10,50/0.41 0.25/0.35/0.29 0.20/0.20/0.20

c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

60.0

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

November 19

November 22

November 23

November 24

November 25

Flow of foreian exchanae position adjusted by forwards = a+ bi-ci+ e+ 623 334 17, 117,0 131
Flow of foreian exchanae position = a + bii - cii + e +f 1021 365 17.8 453 384
a. Spot purchases with non-banking costumers 1116 57.5 434 129 49.7
i, Purchases 2848 217.9 2513 2158 199.9
ii- () sal 1733 160.3 207.8 2287 1502
b. Forward purchases with non-banking costumers 282 303 1404 349 158
i e 701 89.7 2430 95.1 21
ii. () Redemption 419 59.3 1026 1300 17.9
i, Pacted 68.1 334 139.7 36.9 95
ii. () Redemption 1137 66.4 2913 1475 408
d. Interbank operations 456 330 1517 1107 313
i Snot
ii. Forward 365.7 7370 3750
e. Spot sales due to NDF redemption and swaps 400 55.0 90.0
i, Purchases 512 89 30,7
ii. () Sales 13 107.4 97.3
f. Net operations with other financial institutions 52.5 985 1280
a. Monetary requlation credit 39 -21.0 210
Interest rate
Note Datatec) 2,8061 2,8099 28122 2,8092 2,8099

.= day(s)
.= weelds)
m = monis)
¥.= year@)




