CENTRAL RESERVE BANK OF PERU
MONETARY AND EXCHANGE OPERATION

(Millions S/.)
December 27 December 28 December 29 December 30 December 31
1. Commercial bank current account before Central Bank operations 418,7 2852 304,0 391,0 260,1
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CDBCRP 120.0 80,0 40,0 40,0 40,0 60,0 20,0 0,0 60,0 30,0 30 0.0
Proposals received 252.0 1420 151. 724 714 1220 864  |160 60,0 90,0 100,(
Maturity 1 week 11 months 1,5 yearg 17 months 2 yearq 18 months 3 yearshonths 17 months 2 years 3 years
Interest rate : Minimum / Maximum / Average 2,91/3,04/12,96  4,15/4,27/4,26  4,95/4,99/4,9,90/4,97/4,96  557/5,61/5,,90/5,00/4,97  6,60/6,70/6,6}1,35/4,29 4,93/4,95/494 5,50/5,58/5,56 6,55/6,61/6,6C
Stock 79445 80245 81045 82545 82545
Next maturity COBCRP (January 3, 2005) 1200
CDBCRP matured between January 3 o 7, 2005 120,0
ii. Qutcome of the buying auction sale CDBCRP and BTP (Repo) 0.0
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
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 327 0.0 0.0 0.0
i. Purchase (millions of US$) 10,0 0,0 0,0 0,0
Average exchange rate (S/. USS) 32715
ii. Selling ~(millions of USS)
Average exchange rate (S/. USS$)
3. Commercial bank current account before close of the day 2114 2052 224,0 181,0 260,1
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S1.)
Fee (daily efective rate) 0,0108% 0,0107% 0,0107% 0,0107% 0,0110%
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 COBCRP
Interest rate
d. Overnight deposits in domestic currency 15,0 103.0 1310 129.0 515
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 96,4 1022 93,0 52,0 208,6
a Cumulal (millons of S1) (') 10556 1048,9 1042,4 10349 1033,0
b. Cumulative average reserve balances in domestic currency (9 of liabilies subject to reserve requirements) (*) 6,5 6,5 6.4 6,4 6.4
c. Cumulative average curtent account in domestic currency (milions of S1. 2901 2834 276.9 269.4 267.4
d._Cumula current account (%of liablites subject to reserve ) 18 18 17 17 17
6. Interbank markey and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 2943 5542 4866 3307 4135
Interest rate : Minimum / Maximum / Average 3,00/3,05/3,01 3,00/3,05/3,01 2,85/3,05/2,98 2,90/3,05/3,00 3,00/3,05/3,03
b. Interbank operations (foreign currency) 3.0 15 9.0 102 4.0
Interest rate : Minimum / Maximum / Average 2,2912,29/2,29 2,20/2,29/2,29 2,30/2,31/2,31 2,2002,30/2,29 2,30/2,30/2,30
c. Secondary market of CDBCRP 30,0 573 0.0 10,0 0.0
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$)
Flow of foreign exchange position adjusted by forwards ** = a+b.i-ci+e+f 20,1 -16.5 21,0 -16,9 -7
Flow of foreign exchange position ** =a + bii - c.ii + e + f 34 32,3 43 4.4 -223,4
a. Spot purchases with non-banking costumers () 89 75 132 a7 3.8
i Purchases 101,0 516 92,3 92,0 258
ii. () Sales 922 69,1 79,1 87,3 22,0
b. Forward purchases with non-banking costumers (**) 303 244 6.9 20,7 7.0
i Pacted 38,8 254 19,2 0.2 1,0
ii. () Redemption 8,5 1,0 12,3 20,9 8,0
c. Forward selling with non-banking costumers (**) 53.8 8.7 9.8 0.7 225.7
i Pacted 555 495 18,6 24,1 07
ii. () Redemption 17 40,8 28,4 234 226,4
d. Interbank operations ()
i Spot 44,0 955 89,0 97,0 29,0
i Forward 10,0 1,0 285 30,0 53
e. Spot sales due to NDF redemption and swaps (**) 74 25,0 17.0 2.8 3.8
i Purchases 08 26,0 27,0 17,8 43
ii. () Sales 8,2 1,0 10,0 15,0 8,0
f. Net operations with other financial institutions 49 0.0 9.8 05 5.0
g. Short term credit
Interest rate
Note: Interbank exchange rate_(Source:_Datatec) 3271 3,278 3287 3279 3,280
* Preliminary data._** Preliminary data for last day. *** closed without a successful bidd




