CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
21 Jul 22 Jul 23 Jul 24 Jul 25 Jul

1. Commercial bank current account before Central Bank operations 3087,6 3 466,9 3180,0 3 056,9 57732

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

i. Auction sale of CDBCRP o
Stock 128775 128775 128775 128775 128775
Next maturity CDOBCRP (Aug.25, 2008) 960,1
CDBCRP matured from 23 to 25 Jul, 2008
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
iii. Auction sale of CORBCRP
Stock
iv. Auction sale of time deposits in domestic currency o
Stock 283,0 283,0 283,0 283,0 283,0
Next maturity deposits (Dec.29, 2008) 283,0
v. Auction sale of CDBCRP with Restricted Negotiation 25,0 100.0 1099.9 50,0 100.0 1550,1 80,0 75.0 1670.0 50.0 332 1550,0 | 97.0 1913 1373.0 18563
Proposals received 43,0 180,0 13094 116,0 135,6 2068,9 127,0 110,0 17447 | 827 98,2 17634 |1125 2443 1558,0 1987,8
Maturity 1y. 4m. 1d. 1ly. 4m. 1d. 1y. 4m. 1d. 1y. 4m. 1d.
Interest rate : Minimum 7,00 6,53 5,82 6,99 6,58 5,82 6,98 6,60 582 | 6,98 6,48 555 | 6,98 6,45 5,80 5,55
Maximum 7,00 6,60 5,97 7,00 6,60 5,93 7,00 6,60 6,01 | 6,99 6,60 6,01 | 6,99 6,55 6,10 6,01
Average 7,00 6,58 5,94 6,99 6,59 5,87 6,99 6,60 5,90 | 6,99 6,56 586 | 698 6,53 5,99 5,92
Stock 21814,8 21631,0 21905,9 21869,1 20537,7
Next maturity CDBCRP-NR (23 Jul, 2008) 1670,0 1856,3
CDBCRP-NR matured from 23 to 25 Jul, 2008 4969,0 32293
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (30,0) (30,0)
i. Purchase (millions of US$)
ii. Selling _(millions of US$) 30,0 30,0

3. Commercial bank current account before close of the day 1862,7 1766,8 1355,0 1423,7 2 255,6

4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S/.)

Fee (daily efective rate) 0,0124% 0,0124% 0,0124% 0,0124% 0,0139%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 6,75% 6,75% 6,75% 6,75% 6,75%
c. Monetary regulation credit

Interest rate 6,75% 6,75% 6,75% 6,75% 6,75%
d. Overnight deposits in domestic currency 2945 36.5 2260 1340

Interest rate 5,25% 5,25% 5,25% 5,25% 5,25%

5. Commercial bank current account in the BCR at close of the day 1862,7 14723 1318,5 1197,7 13524
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 5858,7 5740,2 5625,3 5514,9 5450,3
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requiremery 13,7 134 131 12,9 12,7
c. Cumulative average current account in domestic currency (millions of S/.) 4080,2 3961,7 3846,7 37364 36718
d. Cumulative average current account in ic currency (% of liabilities subject to reserve requirement 9,5 9,2 9,0 8,7 8,6

6. Interbank market and Secondary market of CDOBCRP
a. Interbank operations (domestic currency) 3827 310.0 4029 4268 365.5

Interest rate : Minimum / Maximum / Average 6,00/6,05/6,00 5,95/6,00/5,99 5,95/6,00/6,00 5,85/6,00/5,95 5,90/6,00/5,99
b. Interbank operations (foreign currency) 252 414 194 142 1105
Interest rate : Minimum / Maximum / Average 2,75/2,80/2,76 2,50/2,75/2,57 2,00/2,55/2,14 1,80/2,55/2,09 2,00/25,25/2,09
c. Secondary market of CDOBCRP and CDBCRP-NR 196.3 1240 545 444 1719
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 40,0/6,99 22,5/6,99 24,416,99
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 17 Jul. 21 Jul. 22 Jul. 23 Jul. 24 Jul.
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f -1,2 -40,6 48,1 -69,9 -62,8
Flow of foreign exchange position =a + b.ii-cii+e+f -32,7 -200,4 2341 -80,4 -120,4
a. Spot purchases with non-banking costumers 45 -120,5 2439 -58.0 -101.6

i. Purchases 173,1 193,6 384,8 191,6 206,5
i. (-) Sales 168,6 314,1 140,9 249,6 308,1
b. Forward purchases with non-banking costumers -334 -1134 531 1106 934
i. Pacted 136,0 1131 89,9 239,4 169,0
ii.  (-) Redemption 169,4 226,5 143,0 128,8 262,4
c. Forward selling with non-banking costumers 649 -273.2 1329 100.1 -151.0
i. Pacted 114,1 128,0 258,7 2219 136,3
ii. (-) Redemption 179,0 401,2 12538 1218 287,3
d. Interbank operations
i. Spot 492,1 250,3 2149 339,2 168,8
ii. Forward 19,0 8,0 17,7 26,1 42,5
e. Spot sales due to NDF redemption and swaps -59.6 958 26,0 114 211
i. Purchases 101,4 316,0 111,0 1155 275,3
i. (-) Sales 161,0 220,2 137,0 126,9 254,2
f. Net operations with other financial institutions 32,0 -10 -1,0 -18,0 -15,0
g. Monetary regulation credit
Note: exchange rate (Source: Datatec) 2,832 2,840 2,844 2,835 2,829




