CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Nuevos Soles)

November 2 November 3 November 4 November 5 November 6
1. Commercial bank current account before Central Bank operations 21631 26134 24423 26054 27477
2 Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i. Auction sale of CD BCRP 298 8001 2610 9999 1000 158 10000 150,0 99,9 2000 500 1000 2001 | 1000.0 200,0 500 500.0
Proposals received 3145 938,7 261,0 13122 4403 1658 16371 3154 | 11691 6205 1535 611,0 694,1 | 1447,9 7125 125,0 7478
Maturity 91d. 1d. 90d. 1d. 92d. 181d 1d. 1d. 1d. otd. 180, 1d. 1d. | 3d. 954, 179d. 1d.
Interest rate : Minimum 123 1,09 124 090 125 127 1,05 101 | 108 124 1,29 0,76 072 | 107 123 129 080
Maximum 125 1,23 127 123 125 1,29 1,16 109 | 123 1,25 1,30 0,76 101 | 121 125 129 115
Average . ) 1,25 5 125 1,28 112 104 | 127 125 1,30 0,76 093 | 118 124 129 1,05

Stock 14967,6 150284 152043 154943 15694,3

Next maturity CD BCRP (Nov. 9 2009, 24070

€D BCRP matured from 9 to 13 of November, 2009 30070

ii. Qutcome of the buying auction sale securities (Repo)

Stock 1091 1091 1091 1091 1091

Next maturity Repo (Nov 20, 2009) 1091

€D BCRP matured from 9 to 13 of November, 2009

ii. Auction sale of CDR BCRP
Stock

iv. Auction sale of time deposits in domestic currency
Stock

V. Auction sale of CD BCRP with Restricted Negotiation
Stock 2305 2305 2305 2305 2305
Next maturity CD BCRP-NR (Nov. 20, 2009) 2305
€D BCRP-NR matured from 9 to 13 of November, 2009

vi. Outcome of the Swap operation in foreign currency 40
Stock 2895 2895 2895 2895 2935
Next maturity Swap (Jan. 25, 2010) 398
Swap matured from 9 to 13 of November, 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$)
i. Purchase (millions of US$)
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 Commercial bank current account before close of the day 12632 13575 11796 11054 1047.7

4. Central Bank monetary operations
. Swap operations of foreign currency.

Fee (daily efective rate) 0,0052% 0,0052% 0,0052% 0,0052% 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 1040 269

Interest rate 045% 045% 045% 045% 0.45%

5. Commercial bank current account in the BCR at close of the day 12632 13575 11796 10014 10208
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 29319 31428 3190,7 31838 31824
b. Cumulative average reserve balances in domestic currency (% of liabiliies subject to reserve requiremen| 149 70 71 74 74
©. Cumulative average current account in domestic currency (millions of S/.) 8034 988,1 10360 10201 1027,7
d._Cumulative average current account in domestic currency (% of liabilies subiect to reserve 41 22 2, 2, 23

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 3320 267.0 3388 3785 4172

Interest rate : Minimum / Maximum / Average 1,20/1,25/1,24 1,2011,25/1,25 0,90/1,20/1,04 0,90/1,15/1,09 1,00/1,20/1,13
b. Interbank operations (foreign currency) 1208 1057 1667 1375 495

Interest rate : Minimum / Maximum / Average 0,50/0,50/0,50 0,50/0,50/0,50 0,50/0,55/0,51 0,50/0,55/0,51 0,50/0,50/0,50
c. Secondary market of COBCRP and CDBCRP-NR 271 350 50,0

6 month term (amount / average interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) October 30 November 2 November 3 November 3 November 4
Flow of foreign exchange position adjusted by forwards = a+ b.i-ci+e+f 848 177 156 193 304
Flow of foreign exchange position =a+ biii - c.i + e +f 405 1236 201 509 375
a. Spot purchases with non-banking costumers 742 740 50.3 542 438

i Purchases 2388 133,0 1731 1748 176,6

ii. (-) Sales 164,6 207,0 1228 120,6 132,8

b. Forward purchases with non-banking costumers 1638 3364 619 703 204
i Pacted 2295 352,7 169,1 1294 1453
ii.  (-) Redemption 65,8 16,3 107,2 199,6 165,6
c. Forward selling with non-banking costumers. 1195 2304 364 89 4133
i Pacted 258,6 3271 146,2 1613 110,0
ii.  (-) Redemption 139,1 96,7 109,8 152,4 1233
d. Interbank operations.
i Spot 2213 276,0 2018 1942
i Forward 50 80 85,0 40,0
. Spot sales due to NDF redemption and swaps 141 568 26 434
i Purchases 77 69,9 945 1513
ii. (-) Sales 63,6 131 102,1 1947
f. Net operations with other financial institutions 255 26,0 200 19
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,9067 2,8995 2,9123 2,8995 2,8968




