CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

November 9 November 10 November 11 November 12 November 13
1. Commercial bank current account before Central Bank operations 35088 19709 955,1 690,1 11552
2 Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i. Auction sale of CD BCRP 1000.1 8818 600.0 50,0 1000 700.0 3000 1000 2000 2000 4001 1000 2000 2315
Proposals received 15731 881,8 7617 1000 345,8( 8537 646,0 1450 4371 247,0 4305 2451 86,3 2375
Maturity 1d. 7d 92d. 176d. 1d. | 1d. 92d. 1754 7d. 7d 1d. 1d. 3d. 3d
Interest rate : Minimum 1,09 1,09 1,23 1,30 1,09 1,09 1,26 1,30 119 123 112 120 1,00 107
Maximum 1,20 125 127 132 116 123 127 1,30 125 1,25 123 120 1,00 124
Average 117 122 1,25 131 111 | 119 1,26 1,30 122 1,25 121 120 1,00 115

Stock 159192 16319,1 16019,2 15719,1 15 456,6

Next maturity CD BCRP (Nov. 16 2009] 700,0 13193

€D BCRP matured from 16 to 20 of November, 2009 700,0 25193

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

Stock 1091 1091 1091 1091 1091

Next maturity Repo (Nov 20, 2009) 1091 1091

€D BCRP matured from 16 to 20 of November, 2009 1091

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 2305
€D BCRP-NR matured from 16 to 20 of November, 2009 2305

vi. Outcome of the Swap operation in foreign currency
Stock 2935 2035 2035 2035 2935
Next maturity Swap (Jan. 25, 2010) 398 398
Swap matured from 16 to 20 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 916,9 4709 555,0 590.1 762,7

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

Fee (daily efective rate) 0,0052% 0,0052% 0,0053% 0,0053% 0,0053%
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 18 14 189 218 26

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

5. Commercial bank current account in the BCR at close of the day 915,1 4695 536.1 5623 760,1
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 31683 3067,0 30328 30065 29994
b. Cumulative average reserve balances in domestic currency (% of liabiliies subject to reserve requiremen| 74 68 6.7 6.7 67
©. Cumulative average current account in domestic currency (millions of S/.) 10136 9123 878,1 8518 844,7
d._Cumulative average current account in domestic currency (% of liabilies subiect to reserve 2, 20 20 19 19

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 1624 1110 3786 2440 5100

Interest rate : Minimum / Maximum / Average 1,00/1,15/1,07 1,10/1,25/1,20 1,20/1,30/1,25 | 1,20/1,30/1,26 1,2011,25/1,25
b. Interbank operations (foreign currency) 295 5 1247 1420 95.0

Interest rate : Minimum / Maximum / Average 0,50/0,50/0,50 0,45/0,50/0,48 045/0,45/045 | 0,40/0,50/0,44 0,35/0,45/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 910 700 200 200

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$) November 6 November 9 November 10 November 11 November 12
Flow of foreign exchange position adjusted by forwards = a+ b.i-ci+e+f 153 980 679
Flow of foreign exchange position =a+ biii - c.i + e +f 251 16 453 918 819
a. Spot purchases with non-banking costumers 242 144 422 1014 770

i Purchases 159,5 1934 189,4 2546 246,8

ii. (-) Sales 1353 179,0 1472 153,2 169,8

b. Forward purchases with non-banking costumers 572 325 67.2 852 1755
i Pacted 126,5 1958 146,4 153,0 728
ii.  (-) Redemption 69,3 163,3 792 67,8 2483
c. Forward selling with non-banking costumers. 168 1288 480 1696 1615
i Pacted 845 156,5 105,9 226,6 1454
ii. (-) Redemption 67,8 27,7 57,9 57,0 306,9
d. Interbank operations.
i Spot 1332 176,7 205,8 306,7 3737
i Forward 16,0 20,0 54,0 66,0 117,0
. Spot sales due to NDF redemption and swaps 247 -148,1 183 75 545
i Purchases 52,6 10,0 56,1 48,6 3015
ii. (-) Sales 67,4 158,1 744 66,0 246,9
f. Net operations with other financial institutions 36,0 35 30 9.0
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,8990 2,8884 2,8869 2,8755 2,8794




