CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

Nov. 11 Nov. 12 Nov. 13 Nov. 14 Nov. 15
1. Commercial bank current account before Central Bank operations 15 836,6 15 783,6 15 825,0 15 148,0 15041,3
2. Monetary and exchanae Central Bank operations before close of the dav
a. Central Bank monetary operations
i.Auction sale of CD BCRP 50.0 100.0 50.1 100.0 50.0 100.0 100.0
Proposals received 3826 656.0 341.0 565.0 4050 4780 5235
Maturity 178d 1d 540d 358d 357d 357d 356 d
Interest rate : Minimum 362 3.70 3.66 3.66 3.65 3,65 3.62
Maximum 3.75 3.70 373 3.66 3.65 3,65 3.62
Average 3.68 3.70 372 3.66 3.65 3.65 3.62
Stock 197132 191132 192633 194133 195133
Next maturity CD BCRP (Dic. 12. 2013) 1621.0
CD BCRP matured from Nov. 18 to 22, 2013
V. Auction sale of time deposits in domestic currency 34000 48000 52001 49999 49001
Proposals received 67168 68424 6576.3 64775 64282
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 3.80 385 385 3.88 389
Maximum 397 3.96 3.95 3.95 394
Averace 393 3.94 3.94 3.93 3.92
Stock 34000 48000 5200.1 49999 49001
Next maturitv of Time Deposits (Nov. 18, 2013) 49001
Time Deposits BCRP matured from Nov. 18 to 22. 2013 49001
vi. Auction sale of CDR BCRP 300.0 60.0 106.0
Proposals received 408.0 85.0 106.0
Maturity 63d 63d 77d
Interest rate : Minimum 0,09 0.10 0.08
Maximum 013 0.14 0.12
Average 0.10 0.13 0.10
Stock 21450 22050 22050 22050 23110
Next maturity CDR BCRP (Nov. 18. 2013) 35.0
CDR BCRP matured from Nov. 18 to 22, 2013 35.0
b. Central Bank foreian currency operations at over-the-counter 1121 -14.0 -336.1 -28.0
i. Purchase (millions of US$)
Averace exchanae rate (S/. US$)
ii. Sellina~ (millions of US$) 40.0 5.0 120.0 10.0
Averace exchanae rate (S/. US$) 2.8020 2.8006 2.8010 2.8006
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 dav 119745 10 809.6 10138.7 9998.1 9907.2
4. Central Bank monetarv operations
a. Swan operations of foreian currency.
Fee (dailv efective rate) 0.0125% 0.0126% 0.0126% 0.0126% 0.0126%
b. Outcome of the direct temporary buvina securities (Repo)
Interest rate 4.80% 4.80% 4.80% 4.80% 4.80%
c. Monetarv requlation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 150.0 4.0
Interest rate 3.20% 3.20% 3.20% 3,20% 3,20%
5 C bank current account in the BCR at close of the day 119745 10 809.6 9988.7 99981 99032
a. Cumulative average reserve balances in domestic currency (millions of SI.) (*) 172155 170140 171621 170427 168749
b. Cumulative average reserve balances in domestic currency (% of liabilties subiect to reserve requirements) () 18,6 183 18,5 18,3 18,1
¢. Cumulative average current account in domestic currency (millions of S/.) 123258 125437 12399.2 122138 12059,8
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve *) 134 131 133 132 130
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 750.8 7203 896.8 36.5 6955
Interest rate : Minimum / Maximum / Average 3,75/4,05/3,99 3,75/4,05/4,00 4,00/4,00/4,00 4,00/4,00/4,00

b. Interbank operations (foreian currency)
Interest rate : Minimum / Maximum / Averace
c. Secondary market of CDBCRP and CDBCRP-NR

4,00/4,05/4,00
0.5

60.!
0,15/0,15/0,15
05

0,15/0,15/0,15
2.7

0,15/0,15/0,15
841

0,15/0,15/0,15
905

0,15/0,15/0,15
20

6 month term (amount / average interest rate) 270/374
12 month term (amount / average interes rate) 333 /370 905 / 3,65 20/ 365
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) Nov. 09 Nov. 11 Nov. 12 Nov. 13 Nov. 14
Flow of foreian exchanae position adiusted by forwards = a+b.i-c.i+e+f 138.2 48.8 -112.2 -60.7 -78.0
Flow of foreian exchanae position =a+ b.ii - c.ii+ e +f 280.7 -24.0 54,1 -56.6 372
a. Spot purchases with non-bankina costumers 119.9 -181.7 -11.0 -155.6 215

i. Purchases 3858 1842 2217 256.4 3207
ii. () Sales 2659 365.9 2327 412,0 299.2
b. Forward purchases with non-bankina costumers 53.4 88.4 -61.7 -1136 -180,0
i. Pacted 157.6 1152 1131 1130 1184
ii. () Redemption 104.1 26,7 1748 226,6 2984
C. Forward sells with non-bankina costumers 196.0 15,7 104.5 -109.4 -64.8
i. Pacted 3206 75.4 136.9 58.8 1352
ii. () Redemption 124.6 59,7 324 168.2 2000
d. Interbank operations
i Spot 653,5 3132 3998 4534 491,8
i Forward 350 93,0 27,0 100,0
€. Spot sales due to NDF redemption and swaps 76.6 435 -140.8 -55.8 -82.2
i. Purchases 1160 44,0 108 165.6 199.3
ii. (-) Sales 395 05 1516 2215 2815
f. Net operations with other financial institutions 1048 147.2 63,5 96.5 -05
. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,8031 2,8010 2,7985 2,7996 2,7986
(*) Preliminar
= day(s)
week(s)

month(s)
= vear(s)

<3=g2




