CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)

29 october

30 october

31 October

02 November

1. Commercial bank current account before Central Bank operations

1599,7

1764,0

2236,0

3298,2

a. Central Bank monetary operations
i. Auction sale of CDBCRP

2. Monetary and exchange Central Bank operations before close of the day

50,0 30,0 300 500 300 13200 2500 300 300 500 300 19900 30,0 30,0 400 1320 200.0 20000 30.0 180 50,0 300 20300
Proposals received 52,0 950 46,0 1350 60,0 18320 430,0 73,0 59,0 102,0 93,0 20525 90,0 76,0 550 1920 5060 23290 69,0 49,0 80,0 96,0 2078,0
Maturity 6m. 3m. 1m. 1d. 1w. 6m. 3m. 1y. 9m. 6m. 3m. 1y. . 6m. 3m. 1m. 3d.
Interest rate : Minimum 563 538 510 475 4,99 575 564 532 582 569 560 534 584 576 570 538 4,98 473
Maximum 568 538 510 4,87 5,05 577 568 532 588 575 564 548 594 584 574 545 4,98 5,01
Average 566 538 510 482 5,02 576 566 5,32 586 573 563 538 590 584 573 542 4,98 4,87
Stock 18 673,5 195135 199555 189255
Next maturity CDBCRP (Oct.31, 2007) 2280,0
CDBCRP matured from 31 october to 02 november, 2007 2280,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
iii. Auction sale of CORBCRP
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock 500,0 500,0 500,0 500,0
Next maturity CORBCRP (Nov 16, 2007) 500,0 500,0 500,0 500,0
b. Central Bank foreign currency operations at over-the-counter 568,9 700,6 455,8 257,8
i. Purchase (millions of US$) 189,0 2335 152,0 86,0
Average exchange rate (S/. US$) 3,0102 3,0003 2,9988 2,9979
ii. Selling (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico
i. Purchase (millions of US$)
ii. Selling (millions of US$)
3. Commercial bank current account before close of the day 408,6 304,6 259,8 1368,0
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S/.)
Fee (daily efective rate) 0,0050% 0,0050% 0,0059% 0,0062%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,75% 5,75% 5,75% 5,75%
c. Monetary regulation credit
Interest rate 5,75% 5,75% 5,75% 5,75%
d. Overnight deposits in domestic currency 0.0 0,0 0,0 228.0
Interest rate 4,25% 4,25% 4,25% 4,25%
5. Commercial bank current account in the BCR at close of the day 137,9 93,5 152,0 1140,0
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 1902,7 1890,3 1880,7 20845
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) 6,6 6,5 6,5 8,7
c. Cumulative average current account in domestic currency (millions of S/.) 464,1 451,8 4421 646,0
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) 1,6 1,6 15 2,7
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 517,9 488.0 536.0 96,0
Interest rate : Minimum / Maximum / Average 4,95/5,00/4,99 4,90/5,00/5,00 4,65/5,00/4,98 4,90/5,00/4,96
b. Interbank operations (foreign currency) 21 35
Interest rate : Minimum / Maximum / Average 4,66/4,66/4,66 5,00/5,00/5,00
c. Secondary market of COBCRP 119,0 399 525 265
6 month term (amount / average interest rate) 10,0/5,67
12 month term (amount / average interes rate) 16,5/5,88
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) 24 october 25 october 30 october 31 october
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f -87,0 -24,1 -9.4 30,7
Flow of foreign exchange position =a+b.ii-cii+e+f -171,9 -183,5 -181,8 -136,7
a. Spot purchases with non-banking costumers 80,6 219 765 51
i. Purchases 182,7 190,2 200,9 204,9
i. (-) Sales 102,1 168,3 124,4 210,0
b. Forward purchases with non-banking costumers 1759 1332 1140 17
i. Pacted 189,7 262,4 250,8 1734
i.  (-) Redemption 13,7 1293 136,8 161,8
c. Forward selling with non-banking costumers 910 26,2 585 -155.7
i. Pacted 93,5 45,0 54,9 43,2
i. () Redemption 25 713 1134 198,9
d. Interbank operations
i. Spot 55,9 127,4 1455 265,5
ii. Forward 50 64,0 30,0 76,0
e. Spot sales due to NDF redemption and swaps A17 750 482 435
i Purchases 46,0 813 182,4
i. (-) Sales 11,7 121,0 1295 1389
f. Net operations with other financial institutions -252,1 -188.4 -2334 -138,0
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,015 3,011 3,001 2,998
d. = day(s)
w. = week(s)
m. = month(s)

y. = year(s)




