CENTRAL RESERVE BANK OF PERU
MONETARY AND EXCHANGE OPERATION

(Millions S/.)
November 8 November 9 November 10 November 11 November 12
1. Commercial bank current account before Central Bank operations 694.2 426,0 5958 359.2 1135
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CDBCRP 100.0 1900 20,0 60.0 225.0 30,0 30,0 80,0
Proposals received 212,0 434,0 724 243,0 3933 1220 76,2 165,0
Maturity 6 months 7 days 1 year 7 months 7 days 1 year 5 months 7 days
Interest rate : Minimum / Maximum / Average 3,95/4,0/4,00 3,08/3,13/3,11] 4,60/4,68/4,64 4,13/4,17/4,16 2,97/3,09/3,014,59/4,68/4,66 3,89/3,90/3,90 2,95/2,97/2,96)
Stock 74154 74154 74904 76304 76304
Next maturity CDBCRP ( November 15, 2004 ) 190,
CDBCRP matured from November 15 to 19, 2004 610,0
ii. Qutcome of the buying auction sale CDBCRP and BTP (Repo) 40,0
Proposals received 60,0
Maturity 3 days
Interest rate : Minimum / Maximum / Average 2,98/3,00/2,99
Stock 40,0
iii. Auction sale of CORBCRP
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
Next maturity
b. Central Bank foreign currency operations at over-the-counter 331 728 49,6 331 793
i. Purchase (millions of US$) 10,0 22,0 15,0 10,0 24,0
Average exchange rate (S/. US$) 3,3139 3,3082 3,3086 33124 3,3041
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
3. Commercial bank current account before close of the day 4373 4988 3204 252,3 2328
4. Central Bank monetary operations.
a. SWAP operations of foreign currency. Amount (millions of S/.)
Fee (daily efective rate) 0,0106% 0,0106% 0,0106% 0,0106% 0,0106%
b. Qutcome of the direct temporary buying CDBCRP and BTP (Repo)
Interest rate 3,75% 3,75% 3,75% 3,75% 3,75%
c. Short term credit (with CDBCRP
Interest rate
d. Overnight deposits in domestic currency 85.0 137.0 72,0 40,0
Interest rate 2,25% 2,25% 2.25% 2,25% 2.25%
5. Commercial bank current account in the BCR at close of the day 352.3 3618 248.4 2123 232.8
a. Cumulative average reserve balances in domestic currency (millions of S1) (" 12004 1193,0 11757 11583 11454
b. lat (% of liabltes subject to reserve requiremens) () 7.8 7.7 7,6 7.4 7,4
. Cumulative average current account in domesfic curtency (milions of /) 4289 4214 4041 386,7 3739
d._Cumulative average current account in domestic currency (% o liabiites subject to reserve requiremens) (*) 2,8 2,7 2,6 2,5 2,4
6. Interbank markey and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 1873 3450 3396 2704 2333
Interest rate : Minimum / Maximum / Average 3,00/3,10/3,08 2,60/3,10/2,95 2,80/3,00/2,91 2,85/3,00/2,96 2,90/3,10/2,99
b. Interbank operations (foreign currency) 270 478 377 38,9 41,0
Interest rate : Minimum / Maximum / Average 1,77/1,88/1,84 1,60/1,87/1,78 1,67/1,92/1,82 1,80/1,92/1,85 1,89/2,01/1,92
c. Secondary market of COBCRP 240 125 15,0 140 457
6 month term (amount / average interest rate) 3,0/4,02 3,0/4,00
12 month term (amount / average interes rate) 301/448 751448 3,0/450
24 month term (amount / average interest rate) 4,0/555
7. Operations in the foreign exchange market (millions of USS)
Flow of foreign exchange position adjusted by forwards ** = a +b.i-ci+e+f 5.7 -15.2 284 15,8
Flow of foreign exchange position ** =a + bii - c.ii + e + f 11,2 27,7 85 213
a. Spot purchases with non-banking costumers (**) 175 2.8 27 263
Purchases 68,8 432 428 59,2
ii. () Sales 51,3 46,0 45,5 33,0
b. Forward purchases with non-banking costumers (**) 22 15.4 252 07
i Pacted 1,0 17,0 7.1 0,0
i. () Redemption 33 16 323 0,7
c. Forward selling with non-banking costumers (**) 147 3.0 53 4.8
i Pacted 19,0 292 8.3 6.0
i. () Redemption 43 26,2 13,6 11
d. Interbank operations ()
i Spot 99,5 855 78,0 62,9 1207
i Forward 8,0 7,0 3,0 56 16,0
e. Spot sales due to NDF redemption and swaps () 0.0 25.0 185 0.5 100
i Purchases 1,0 26,0 135 1,0 10,0
ii. () Sales 1,0 32,0 0,5 0,0
f. Net operations with other financial institutions 52 6.0 5.0 240
g. Short term credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3314 3309 3,308 3313 3,305
* Preliminary data._** Preliminary data for last day. _*** closed without a successful bidder.




