CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
March 27 March 28 March 29 March 30 March 31
1_Commercial bank current account before Central Bank operations 2984 2642 7666, 5555 12609
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of COBCRP 0.0 0.0 0.0 0,0 0.0
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock 5491,3 5491,3 5491,3 54913 54913
Next maturity CDBCRP (April 19, 2006 2151
CDBCRP matured from 29 to 31 March, 2006 00
ii. Outcome of the buying auction sale CDBCRP and BTP (Repo) 3000 3900 3000 2600 5000 2650 50,0 5000 1850 50,0 5000 7000 2000 50,0
Proposals received 6200 568,0 390,0 3350 593,0 5200 70,0 7770 299,0 69,0 927,0 830,0 3375 70,0
Maturity 1 week 1 week 1 day ay 2 weeks 1 week 3days 3days
Interest rate : Minimum / Maximum / Average 4,35/4,35/4,35  4,11/4,11/4,11 4,45/4,50/4,45 4,11/4,16/4,12 4,30/4,50/4,31  4,20/4,21/4,20  4,12/4,20/4,13 4,45/4,60/4,48 4,50/4,50/4,50 4,50/4,60/4,54 4,88/5,06/4,96 4,56/4,75/4,57 4,57/4,77/4,72 4,80/4,80/4,80
Stock 18700 17600 2015,0 21350 30500
iii. Auction sale of CORBCRP 00 00 0.0 00 00
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock 11966 11966 11966 11966 11966
Next maturity CORBCRP (June 12, 2006) 2390 2390 2390 2390 2390
b. Central Bank foreign currency at over-the-counter 0.0 0.0 0.0 00 0.0
i. Purchase (millions of US$)
Average exchange rate (S/. USS$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
3. Commercial bank current account before close of the day 1916 958 148,2 1795 189.1
4. Central Bank monetary operations
a. SWAP of foreign currency. Amount (millions of S/.)
Fee (daily efective rate) 0,0075% 0,0075% 0,0076% 0,0075% 0,0065%
b. Outcome of the direct temporary buying CDBCRP and BTP (Repo)
Interest rate 4,75% 4,75% 4,75% 4,75% 4,76%
¢. Monetary requlation credit
Interest rate 4,75% 4,75% 4,75% 4,75% 4,76%
d. Overnight deposits in domestic currency 812 210 62.0 195 195
Interest rate 3.25% 3.25% 3.25% 3.25% 3.25%
5. Commercial bank current account in the BCR at close of the day 1104 748 86.2 160.0 169.6
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 13823 13743 13673 13632 13597
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 73 73 72 72 72
c. Cumulative average current account in domestic currency (millions of S/.) 297,6 289,6 2826 2785 2750
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 16 15 15 15 1.4
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 118.0 178.0 2832 2275 2730
Interest rate : Minimum / Maximum / Average 4,05/4,15/4,09 4,05/4,10/4,06 4,10/4,20/4,19 4,20/4,60/4,38 4,75/5,00/4,76
b. Interbank operations (foreign currency) 280 280 50 50 460
Interest rate : Minimum / Maximum / Average 4,40/4,50/4,48 4,50/4,50/4,50 4,50/4,50/4,50 4,50/4,50/4,50 4,30/4,50/4,40
c. Secondary market of COBCRP
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$) March 24 March 27 March 28 March 29 March 30
Flow of foreign exchange position adjusted by forwards = a +b.i-ci+e +f 275 62,6 251 52,2 518
Flow of foreign exchange position = a + b.ii- c.ii + e + 236 42,7 26,7 -16,0 3223
a. Spot purchases with non-banking costumers 341 202 136 65 1200
i. Purchases 1846 1105 91,9 2627 2055
ii. () Sales 1504 1396 1055 2602 85,6
b. Forward purchases with non-banking costumers 52.2 306 325 2247 2929
i. Pacted 52,2 64,7 525 3106 82,9
ii. () Redemption 00 341 20,0 85,9 3758
c. Forward selling with non-banking costumers 482 50.5 30,9 1565 224
i Pacted 74,7 729 41,1 1883 246,3
ii. () Redemption 265 224 102 318 268,7
d. Interbank operations
i. Spot 1805 1780 1251 3433 2932
i Forward 14,0 14,0 26,0 85,0
e. Spot sales due to NDF redemption and swaps 74 28 39 90.2
i Purchases 74 139 10,1 190,5
ii. () Sales 00 112 14,0 1003
f. Net operations with other financial institutions 85 280 191 50
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3373 3352 3346 3326 3356

(*) Preliminary data




