CENTRAL RESERVE BANK OF PERU
‘SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

September 20 September 21 September 22 September 23 September 24
T Commercial bank current account before Central Bank operations 4BILS 554756 3683.9 38363 59365
2. Monetarv and exchanae Central Bank operations before close of the dav.
a. Central Bank monetarv operations,

i Auction sale of CD BCRP 24353 1250 4000 13000 21621 5000 1167.3 1267.2) 25000 297.4 12374 20001 1000 1759 16381 | 23844 1000 3000  3000.0
Proposals received 24353 3250 4480 15156 [21621 10180 1167.3 12672 27333 4274 12374 20512 2600 2559 16381 | 23844 1850 663.0 30403
Maturity 1d. 30d. 14d.  1d 1d 294, 144, 1d 1 1d.  20d.  14d.  1d ad. 28d.  13d.  3d
Interest rate : Minimum 285 305 299 285 292 3.08 299 2.85 292 299 281 292 308 299 285 295 311 299 285

Maximum 300 310 300 300 3.00 200 200 3.00 300 300 3.00 300 312 300  3.00 300 311 299 300
Averace 297 306 299 292 2.98 3.09 2.99 293 97 300 293 298 311 299 294 298 311 299 296
Stock 270342 272305 27836.0 28012.7 28150.0
Next maturit CD BCRP (Sentember 27. 2010) 73845
BCRP matured from 27 of Seotember to 1 October. 2010 10042.9
ii. Outcome of the buyina auction sale securities (Repo)
Stock

iii._Auction sale of CDR BCRP
Stock

iv. Auction sale of time deposits in domestic currency

tocl

v. Auction sale of CD BCRP with Restricted Nedotiation
Stocl

vi. Outcome of the Swap operation in foreian currency
Stock 647 64.7 647 64.7 647
Next maturitv Swa (Seotember. 27. 2010) 370
‘Swan matured from 27 of Sentember to 1 of October. 2010

b. Central Bank foreian currency operations at over-the-counter 55.8 672.2 3375 434.8

i Purchase (millions of USS) 20.0 241.0 1210 156.0

Averace exchanae rate (S/. US$) 2.7908 27894 27889 2.7870
ii. Sellina (millions of USS)
Averace exchanae rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of USS)
ii. Sellina_ (millions of US:
Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
I bank current account before close of the dav 5512 506.8 3213 2597 586.9
4. Central Bank monetarv operations
wan operations of foreion currency.
Fee (dailv efective rate) 0.0090% 0.0090% 0.0090% 0.0090% 0.0102%
b. Outcome of the direct temporarv buvina securities (Reno)
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
c. Monetarv reaulation credit
Interest rate 3.80% 3.80% 3.80% 3.80% 3.80%
d. Overniaht deposits in domestic currency 137.0 9.9 23.0
Interest rate 2.20% 2.20% 2.20% 220 2.20%
5.C I bank current account in the BCR at close of the dav 4142 506.8 3114 250.7 563.9
a Cumulative averade reserve balances in domestic currency (millions of S/ () 57386 5607.7 54799 5360.9 52645
b Cumulative averade reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (*) 104 101 9.9 9.7 96
© Cumulative average current account in domestic currency (millions of S/.) 3255.2 31243 299.4 2877.4 27810
imulative average current account in domestic currency (% of liabilities subiect to reserve. “ 59 56 54 52 51
6. Interbank market and Secondarv market of COBCRP.
Interbank operations (domestic currency) 3715 349.0 1775 106.0 545
Interest rate : Minimum / Maximum / Average 2.90/3.0012.97 2.95/3.0012.95 2.95/2.98/2.95 2.95/3.0012.96 2.95/2.95/2.95
b. Interbank operations (foreian currency) 255.0 291.8 245.7 290.8 2120
Interest rate : Minimum / Maximum / Average 1.00/1.80/1.08 0.50/1.00/0.76 0.35/0.50/0.39 0.20/0.35/0.25 0.20/0.30/0.25
c. Secondary market of CDBCRP and CDBCRP-NR 19842 2416.1 47205 24553 25234

6 month term (amount / averaae interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7_Operations in the foreian exchange market (milons of USS) September 17 September 20 September 21 September 22 September 23
Flow of foreian exchanae bosition adiusted bv forwards = a+ b.i- G+ e+ 1 1125 138 122 “98.0 712
Flow of foreian exchanae position = a + b.i - c.i + @ + f -16.2 36.9 214 -181.0 -68.0
a. Spot purchases with non-bankina costumers 110.4 1772 180.3 1863 177.8

i Purchases 387.6 3325 464.8 326.2 3625
() Sales 2772 1553 2845 1398 184.8

b. Forward purchases with non-bankina costumers 1313 395 278 610 718
i Pacte 178.4 8L5 913 2086 2275
() Redemption 470 1210 635 1476 155.7
c. Forward sellina with non-bankina costumers 27 -16.4 614 220 674
Pacted 161.0 1711 2218 1656 1512
() Redemotion 158.3 1876 160.5 1876 2186
d. Interbank operations
i Soot 3685 146.7 473.0 4755 407.3
Forward 100 100 150 350 1180
e. Soot sales due to NDF redemotion and swaps. 151 843 320 853 62.7
i 203 157 310 608 88.9
ii. () Sales 3.4 100.0 63.0 146.0 1516
1. Net operations with other financial institutions. 01 105 29.9 242.1 -120.2
a. Monetarv reaulation credit
) 2.7895 27974 2.7920 2.7898 2.7889
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