CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Nov 5 Nov 6 Nov 7 Nov 8 Nov 9

1. Commercial bank current account before Central Bank operations 17 364,8 19 645,7 19 456,7 19 540,5 19 856,9

2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations

i.Auction sale of CD BCRP 500 1000 1000 100.0 50.0 100.0 200.0
Proposals received 3139 4350 3928 303.3 2715 301.2 4110
Maturity 182d  182d  366d 365d 364d 364d 95d
Interest rate : Minimum 3.79 381 3.80 3.92 3.94 394 381

Maximum 391 385  3.96 4.00 3.96 4.00 4.10

Average 381 384 389 3.97 3.96 3.96 4.04
Stock 217000 20 400.0 20 500.0 20 410.0 20 610.0
Next maturity CD BCRP (November 27, 2012) 220.0
CD BCRP matured from 12 to 16 November, 2012

V. Auction sale of time deposits in domestic currency 10000 3099.8 29002 36000 4400.0
Proposals received 36360 64207 75168 94537 10 691.5
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.90 4.10 4.05 4.10 4.09

Maximum 4.22 4.20 4.19 418 417
Average 4.19 4.18 4.18 417 415
Stock 10000 3099.8 29002 36000 44000
Next maturitv of Time Deposits (November 12, 2012) 44000
Time Deposits matured from 12 to 16 November. 2012 4400.0
b. Central Bank foreian currency operations at over-the-counter 522 52,0 521 522 522
i. Purchase (millions of US$) 20,0 20,0 3 20.0 .
Average exchange rate (S/. US$) 2,6092 2,6018 2,6069 2,6079 26120
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling  (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. Ce bank current account before close of the day 16 4170 16 348.0 16 508.6 158427 15309.1
4. Central Bank monetary operations
a. Swap operations of foreian currency.
Fee (daily efective rate) 0,0135% 0,0135% 0,0135% 0,0135% 0,0134%
b. Outcome of the direct temporary buving securities (Repo)
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
c. Monetary requlation credit
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%
d. Overnight deposits in domestic currency
Interest rate. 3.45% 3.45% 3.45% 3,45% 3,45%
5. Ce bank current account in the BCR at close of the day 16 4170 16 348,0 16 508.6 158427 15309.1
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 132967 13296,7 13296,7 13296,7 172715
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 16,9 16,9 16,9 16.9 21,0
c. Cumulative average current account in domestic currency (millions of S/.) 11234,1 44936 129502 134586 13 664.2
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 12,3 12,3 12,3 123 16.6
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 443,0 444,0 4 10422 943,7
Interest rate : Minimum / Maximum / Average 4,20/4,25/4,25 4,25/4,25/4,25 4,20/4,25/4,24 4,20/4,25/4,24 4,20/4,25/4,25
b. Interbank operations (foreian currency) : A i .
Interest rate : Minimum / Maximum / Averaae 2,50/2,50/2,50 3,00/3,50/3,13 3,50/3,70/3,55 80/3,80/3,80 5,00/5,80/5,53
c. Secondary market of CDBCRP and CDBCRP-NR 850.0 7700 10837 862,0 918.1
6 month term (amount / average interest rate) 40.2/3,86
12 month term (amount / average interes rate) 43,5/ 395 83,1/395
24 month term (amount / average interest rate)
7 Operations in the foreign exchange market (millions of US$) Nov 2 Nov 5 Nov 6 Nov 7 Nov 8
Flow of foreian exchange position adjusted by forwards = a+b.i-ci+e+f 311 161.9 27.9 67.9 7.1
Flow of foreian exchanae position = a+ b.ii- c.ii + e + f -29.3 109.2 8.0 1477 75.7
a. Spot purchases with non-bankina costumers -44,1 1347 275 147.3 91.8
i Purchases 83,8 405,8 3429 5233 3115
ii. (-) Sales 127.9 2711 3154 376.0 219.7
b. Forward purchases with non-bankina costumers -33.0 85,5 179.8 05 -30.9

i Pacted 32 3108 256.8 1834 1339

il. () Redemption 36,1 2253 770 1829 164.8
C. Forward sells with non-bankina costumers -31.2 329 159.9 80.2 37.7

i, Pacted 712 2417 237.1 3477

ii. () Redemption 312 384 817 156.9 3100
d. Interbank operations

i Spot 1250.5 1414.0 1262.0 1079.0

i Forward 1280 2100 1580 1440
e. Spot sales due to NDF redemption and swaps 929 -188.2 54 -13.6 1442

i Purchases 310 26 57,9 1542 2986

ii. () Sales 211 190.8 525 167.8 154.4
f. Net operations with other financial institutions 241 202 121 -15.1
. Monetary requlation credit

Interest rate
- 2,6047 2,6071 2,6036 2,6058

Note: Interbank exchange rate (Source: Datatec)
(%) Preliminar i i

d. = dav(s)
w. = week(s)
m. month(s)
V. = vear(s)




