CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

& month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

(Millions S/,
24 September 25 September 26 September 27 September 28 September
[ Commercial bank current account before Central Bank operations 3965 w128 5425
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CDECRP Nulled 500 Nulled 1000 500 300 300 1400 500 300 1000 2400 1000 500 300 500 1000 2700 1500 50 200 240 110 5000 1500
Proposals received Nulled 800 Nulled 29| 1010 820 1320 3320 920 630 2690 4883 2250 1140 470 520 3100 5430 205,0 50 300 690 260 6490 1610
Maturity 2years 1year & months 1day 1y 1m 1ye: 1m 1 1ye: 6 months 3months L month ar  Gmonths 3 months Lmonth 3days 3days
Interestrate : Minimum / Maximum / Average - 564576572 - 490494/.92 | 57USTTST5 52505250525 51905190519 48T4BAST | 5725741573 54505456545 5175205518 4790490483 475475475 | 570572571 5430543543 5235250525 517/517/517 479/4,83/4,82 44641472465 570570571 555558/5,57 52505356529 5,21/5,25(524 4,5414,70/4,62 4,50/4,65/4,57
« 136733 138233 142033 145133 148033
Next maturity COBCRP (Set.26, 2007) 6500
CDBCRP matured from 26 to 28 of september, 2007 6500
il Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum | Maximum / Average
Stock
il Auction sale of CORBCRP 1
Proposals received
Maturity
Interest rate : Minimum | Maximum / Average
Stock 5000 5000 5000 5000 5000
Next maturity CORBCRP (Nov 16, 2007) 500,0 5000 500,0 5000 5000
b, Central Bank foreign currency operations at over-the-counter 4036 2632 1851
i, Purchase (milions of USS) 130,0 850 600
verage exchange rate (S/. USS) 31043 30065 30847
i Selling. (millons of USS)
Average exchange rate (/. USS)
. Operations with Tesoro Publico
1. Purchase (milions of USS)
i Seling_(miions of USS)
3 Commercial bank current account before close of the day 2485 1628 2261 2052 1908
[ Central Bank monetary operations
. SWAP operations of foreign currency. Amount (millions of S1)
Fee (dally efective rate) 0,0049% 0,0049% 0,0049% 0,0049% 0,0060%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 575% 575% 575% 575% 575%
. Monetary regulation credit
Iterest rate 575% 575% 575% 575% 575%
d. Overnight deposits in domestic currency 00 00 00 00 207
Interest rate 425% 425% 425% 425% 425%
5_Commercial bank current account in the BCR at close of the day 1323 1028 1031 1285 1001
a resenve (millons of S7) () 19766 T960,1 19450 ToaLe To187
b resenve (96 oflablies subject 0 reserve requirements| 70 69 69 68 68
c current account in domest (millons of S/ 5138 973 822 4601 4559
d._Cumulative average current account in domestic currency (% of toresenve 18 18 17 17 16
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 5280 6646 5334 4576 3370
Interest rate : Minimum / Maximum | Average 4,90/5,00/4,99 4,90/5,00/4,98 4,95/5,00/5,00 475/5,00/4,99 4,60/5,00/4.98
b. Interbank operations (oreign currency) 360 60 50 50
Interest rate : Minimum / Maximum | Average 5,00/5,00/5,00 4,90/4,90/4,90 4,90/4,90/4.90 4,90/4,95/4.93
c. Secondary market of CDBCRP 50 520 285 021
180536 100538 13,0537

24 September

25 September

26 September

27 September

7. Operations in the foreign exchange market (millions of USS) 21 September
Flow of foreign exchange position adjusted by forwards = a+ b~ .+ +{ 419 T 24, 216 210
Flow of foreign exchange position = a + bii - cii + e + 847 06 1222 69,0
. Spot purchases with non-banking costumers 9 144 194 328

i Purchases 1941 1213 1314 167.7

i () sales 1223 1070 1120 1349
b, Forward purchases with non-banking costumers w4 25 851 1319

i Pacted 1550 7356 2200 1583

ii. () Redemption 605 10 1348 264
. Forward seling with non-banking costumers. 516 190 55 a9

i Pacted 942 351 1059 542

i () Redemption 425 161 1213 123
d. Interbank operations

i Spot 1336 154 2046 1412

i Foward 550 94 240 50
. Spot sales due to NDF redemption and swaps 02 65 143 210

i Purchases 02 590 1162

ii. () Sales 525 1305 21,0
. Net operations with other financial institutions 136 1407 949
9. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Daatec) 3113 3115 T 3105 3087




