CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Sep 24 Sep 25 Sep 26 Sep 27 Sep 28

1. Commercial bank current account before Central Bank operations 16 075.0 16 566.6 16 469.7 16 649.8 16 764.6

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

i. Auction sale of CD BCRP 150.0 50.0 500 1500  100.0 200.0 100.0 500 2000  100.0 100.0 100.0
Proposals received 655.8 2158 3425 2970 3780 778.2 394.9 3033 6818 4346 3200 2439
Maturity 353d 535d 168d  352d  534d 351d 533d 350d  287d  532d 286 d 531d
Interest rate : Minimum 3.96 4.00 3.90 395 401 3.94 4.00 3.90 385  3.99 393 3.98

Maximum 398 4.04 3.90 395 401 3.97 4.03 391 395 4,00 3.95 402
Average 398 4.02 3.90 395 401 3.96 4.02 391 392 399 393 4,00
Stock 18539.6 18839.6 19139.6 19 489.6 19 689.6
Next maturity CD BCRP (October 9. 2012) 750.0
CD BCRP matured from 3 to 5 october. 2012

V. Auction sale of time deposits in domestic currencv 40000 24999 40001 25999 40000 23999 30001  3899.8 30001  2769.3
Proposals received 59340 39525 63600 37989 49580 23999 54900 49220 44680 27693
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 5d 5d
Interest rate : Minimum 418 4.18 420 4.18 421 4.18 421 418 4.20 415

Maximum 423 421 422 4.22 422 4.22 422 422 422 422
Average 22 4.19 421 4.20 422 4.20 21 4.20 421 417
Stock 6499.9 6600.0 6399.9 6899.9 5769.4
Next maturitv of Time Deposits (October 3. 2012) 5769.4
Time Deposits matured from 3 to 5 october. 2012 5769.4
b. Central Bank foreian currency operations at over-the-counter 259.7 155.8 3114 2595 103.9
i. Purchase (millions of US$) 100.0 60.0 120.0 100.0 40.0
Average exchange rate (S/. US$) 2.5967 25962 2.5950 2.5946 25978
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$) 78
i. Purchase (millions of US$) 78
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 9634.8 9822.4 10081.2 9659.3 10899.1

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

Fee (daily efective rate) 0.0135% 0.0135% 0.0135% 0.0135% 0.0135%
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 732.0

Interest rate. 3.45% 3.45% 3.45% 3.45% 3.45%

5.C bank current account in the BCR at close of the day 9634.8 98224 10081.2 9659.3 10167.1
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 15196.9 13296.7 13296.7 132967 13250.8
b. Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 19.9 16.9 16.9 16.9 16.9
c. Cumulative average current account in domestic currency (millions of S/.) 9650.4 9560.7 9571.2 9590.8 9611.4
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 15.4 12.3 12.3 123 122

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) . 830.0 903.3 656.0

Interest rate : Minimum / Maximum / Average 4,20/4,25/4,25 4,20/4,30/4,25 4,25/4,25/4,25 4,20/4,25/4,25 4,20/4,25/4,25
b. Interbank operations (foreian currency) 2375 227.5 3485 3427 228

Interest rate : Minimum / Maximum / Averaae 0,85/0,90/0,89 0,85/0,90/0,89 0,85/0,95/0,90 0,85/0,90/0,89 0,90/0,90/,090
c. Secondary market of CDBCRP and CDBCRP-NR 95.0 139.0 1073.1 11615 992.9

6 month term (amount / average interest rate) 50,0/3.90

12 month term (amount / average interes rate) 50.0/395 489/3,91

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Sep 21 Sep 24 Sep 25 Sep 26 Sep 27
Flow of foreian exchanae position adiusted by forwards = a+b.i-c.i+e+f -62.5 -79.0 49.4 -32.0 -107.6
Flow of foreian exchanae position = a+ b.ii- c.ii + e + f -8.8 -23.6 -6.3 213 -104.5
a. Spot purchases with non-bankina costumers 23.0 80.0 60.0 149.5 7.7

i Purchases 3742 297.5 312.7 396.5 353.2

ii. (-) Sales 3512 2175 252.7 247.0 360.9

b. Forward purchases with non-bankina costumers 409 -36.3 109.3 -170.8 34.0
i Pacted 914 157 192.7 375 1359
il. () Redemption 50.5 52.0 83.4 208.3 101.9
C. Forward sells with non-bankina costumers 94.5 19.0 53.6 -117.5 37.1
i Pacted 133.0 128.3 169.2 161.9 79.3
ii. (-) Redemption 384 109.4 1156 279.4 422
d. Interbank operations
i Spot 580.4 554.5 904.2 1034.3 1080.9
i Forward 138.0 235.0 250.0 193.0 170.0
e. Spot sales due to NDF redemption and swaps -20.1 59.8 323 77.0 -63.1
i.  Purchases 237 107.4 114.0 275.4 396
ii. () Sales 438 476 817 198.3 92.7
f. Net operations with other financial institutions -238 -106.1 -66.5 -134.2 -103.5
. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2.5997 2.5973 2.5956 2.5959 2.5936
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