CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Sole:

)

Nov. 04 Nov. 05 Nov. 06 Nov. 07 Nov. 08

1. Commercial bank current account before Central Bank operations 143085 14 397,6 13867.8 16 164,1 15814,2

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

i. Auction sale of CD BCRP 50.0 50.0 50.0
Proposals received 197.0 194.0 367.0
turity. 185d 547d 364d
Interest rate : Minimum 3.86 3.96 3.88
Maximum 3.89 3.99 3.88
Average 3.87 3.98 3.88
Stock 209631 20963.1 210131 19 663.2 19 663.2
Next maturity CD BCRP (Nov. 12, 2013) 13999 7000 700,0
CD BCRP matured from Nov. 11 to 15, 2013 13999 700,0
vi. Auction sale of COR BCRP 1700 400,0 170.0 3000 3000
Proposals received 280.0 400,0 205.0 5000 3920
Maturity 62d 62d 62d 62d 61d
Interest rate : Minimum 0.10 0,07 014 0.07 0.10
Maximum 0.15 015 015 0.15 0.10
Average 011 0,10 015 0.09 0.10
Stock 505.0 1075.0 12450 1545,0 18450
Next maturity CDR BCRP (Nov. 18, 2013) 350 35.0 35.0
CDR BCRP matured from Nov. 11 to 15, 2013
b. Central Bank foreian currency operations at over-the-counter -2.8 -14.0
i. Purchase (millions of US$)
Average exchande rate (S/. US$)
ii. Sellina  (millions of US$) 1.0 5.0
Average exchande rate (S/. US$) 27970 2.8032
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. C bank current account before close of the day 14 258,5 13827.6 13647.8 13811.3 13 700.2

4. Central Bank monetary operations
a. Swap operations of foreian currency.

Fee (daily efective rate) 0.0127% 0.0126% 0,0126% 0.0126% 0.0125%
b. Outcome of the direct temporary buvina securities (Repo)

Interest rate 5,05% 5.05% 5,05% 5.05% 4.80%
c. Monetary requilation credit

Interest rate 5,05% 5.05% 5,05% 5.05% 4.80%
d. Overniaht deposits in domestic currency 160.0

Interest rate 3.45% 3.45% 3.45% 3.45% 3.20%

5. C bank current account in the BCR at close of the day 14 258,5 13 667.6 13647.8 13811.3 13 700.2
a. Cumulative averace reserve balances in domestic currency (millions of S/.) (*) 15 680.4 15524.5 16 209.7 16 635.6 16 895.3
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 18.4 18.0 175 18.0 18.3
c. Cumulative average current account in domestic currency (millions of S/.) 10076.4 10 794.7 114894 118211 12 080.5
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve (] 12.8 125 123 12.8 131

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 349.0 7010 6925 475,7 6233

Interest rate : Minimum / Maximum / Averaae 4,25/4,25/4.25 4.20/4.,25/4,25 4,20/4,25/4.25 4.25/4,25/4,25 4.00/4,05/4,00
b. Interbank operations (foreian currency) 169.0 1910 161.0 163.0 1535
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 2594 57.2 62,4 49,0
6 month term (amount / average interest rate) 40,0 / 3.86
12 month term (amount / averace interes rate) 22 1 390 490 / 3.88
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Oct. 31 Nov. 04 Nov. 05 Nov. 06 Nov. 07
Flow of foreian exchange position adjusted by forwards = a+b.i-c.i+e+f 132,7 -82,4 57.6 -216 39
Flow of foreian exchange position = a + b.ii - c.ii + e + 1501 207 206.7 1152 261.9
a. Spot purchases with non-banking costumers 75.9 9.8 2.6 514 1313

i. Purchases 3599 306,1 2234 3039 3849

ii. (-) Sales 284,0 3159 226,0 2525 2537
b. Forward purchases with non-banking costumers 1318 81 -20.2 76.4 -140.1

i.  Pacted 1719 160.8 1261 2488 127,0

ii. (-) Redemption 40,1 152,6 1463 1724 267,1
C. Forward sells with non-banking costumers 1492 111.2 1289 2133 118,0

i.  Pacted 3282 1516 2505 257.0 2372

ii. (-) Redemption 179,0 403 1216 437 119.2
d. Interbank operations

i Spot 460,9 386.0 569,0 530,5 7203

il Forward 70,0 63,0 95,0 105,8 12,0
e. Spot sales due to NDF redemption and swaps 1475 -96.9 224 -117.8 -129.4

i Purchases 1724 383 118,2 422 1181

ii. () Sales 249 135.2 140.6 160.0 2476
f. Net operations with other financial institutions 65.7 150 207.0 529 1122
. Monetary requlation credit

Interest rate
2,7745 2,7774 2,7924 2,7895 2,7939

Note: Interbank exchange rate (Source: Datatec)
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