CENTRAL RESERVE BANK OF PERU
MONETARY AND EXCHANGE OPERATION

(Millions S/.)
October 18 October 19 October 20 October 21 October 22
T_Commercial bank current account before Central Bank operations 208.8 567.6 159.7 52,1 37,8
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CDBCRP 500 750 750 1350 500 750 1000 160,0 301 500
Proposals received 139,0 221,0 1895 135,0 110,0 124,5 1929 3130 95,5 1814
Maturity 2years 1year 9 months 7 days 3years 18 months 1year d 18 months 1year
Interest rate : Minimum / Maximum / Average 544/572/558  4,44/448/447  3,99/4,15/4,12  3,04/3,16/3,11 6,57/6,70/6,65 4,92/517/505  445/4,57/450 298/3,1331]  508/5,17/514 3,52/4,50/3,92
Stock 73303 7360,4 74104 74104
Next maturity CDBCRP (October 25, 2004) 1350
CDBCRP matured from October 25 to 29, 2004 295,0
ii. Outcome of the buying auction sale CDBCRP and BTP (Repo)
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
iil. 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 66.3 332 16,6 331 99.3
i. Purchase (millions of USS) 20,0 10,0 50 10,0 30,0
Average exchange rate (S/. USS) 33135 33176 33166 33127 3,3102
ii. Selling ~ (millions of US$)
Average exchange rate (S/. USS)
3. Commercial bank current account before close of the day 1401 2158 146,2 1352 137.1
. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S/.)
Fee (daily efective rate) 0,0106% 0,0106% 0,0106% 0,0106% 0,0106%
b. Outcome of the direct temporary buying COBCRP and BTP (Repo)
Interest rate
c. Short term credit (with CDBCRP
Interest rate
d. Overnight deposits in domestic currency 500 450
Interest rate 2.25% 2,25% 2,25% 2,25% 2,25%
5. Commercial bank current account in the BCR at close of the day 1401 1658 146,2 1352 92,1
a. Cumulative average reserve balances in domesic currency (millons of SI) () 10334 1027.1 10205 1014,0 1006,1
b. Cumulative average reserve balances in domestic currency (% of liabilies subject to reserve requirements) 69 6.9 68 68 67
c. Cumulative average current account in domestic currency (milions of S/ 2852 2789 2722 2657 2578
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) 19 19 18 18 17
6. Interbank markey and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1475 1605 200,0 1783 1811
Interest rate : Minimum / Maximum / Average 3,00/3,00/3,00 2,85/3,00/2,96 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00
b. Interbank operations (foreign currency) 440 315 200 255 267
Interest rate : Minimum / Maximum / Average 1,66/1,78/1,72 1,63/1,75/1,69 1,65/1,75/1,73 1,66/1,78/1,71 1,50/1,76/1,67
c. Secondary market of CDBCRP. 80 263 105.0 520 828
6 month term (amount / average interest rate) 2,0/3,.80
12 month term (amount / average interes rate) 2,01/445 20/452 20/448 2551447
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$)
Flow of foreign exchange position adjusted by forwards ** = a+b.i-ci+e+f 10,7 29 231
Flow of foreign exchange position ** =a+ b.ii- c.ii + e +f 26 138 22,9
a. Spot purchases with non-banking costumers () 143 266 23
i Purchases 58,8 723 41,0
ii. () Sales 446 457 38,7
b. Forward purchases with non-banking costumers () 147 93 185
i Pacted 01 330 20
ii. () Redemption 14,8 423 205
c. Forward selling with non-banking costumers (*) E 74 184
i Pacted 6,0 304 330 6.4
ii. () Redemption 75 21,9 255 24,7
d. Interbank operations (*)
i Spot 633 724 55.7 62,0 69,3
i, Forward 00 0,0 2,0 10 00
e. Spot sales due to NDF redemption and swaps (*) 4.0 19 169 165 6.0
i Purchases 70 29,9 21,9 25,0 90
ii. () Sales 11,0 28,0 50 415 30
1. Net operations with other financial institutions 2150 56 36 130 270
g. Short term credit
Interest rate
Note: Interbank exchange rate (Source:_Datatec) 3313 3317 3317 3312 3,310
* Preliminary data._** Preliminary data for last day._** closed without a successful bidder.




