CENTRAL RESERVE BANK OF PERU
MONETARY AND EXCHANGE OPERATION
(Millions S/.)
January 3 | January 4 January 5 January 6 January 7
1. Commercial bank current account before Central Bank operations 498,9 613,8 6702 507,1 405,7
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CDBCRP 800  Jo.0 50,0 80,0 80,0 504 40,0 50,0 300 20,0 50,0 50,0
Proposals received 1845 (1706 1435 157.0 196.0 98.0 203,0 144,0 86,0 92,0 833 91,0
Maturity 15 years | years 2 years 1.5 years 1 year 1we[3 years 2 years 15 years 1sem 15 years 1 semana
Interest rate : Minimum / Maximum / Average 4,83/4,95/4,8415/6,37/6,28  5,13/5,25/5,20  4,76/4,86/4,80 4,15/4,19/4,17 2,97/2,98/2[20/6,29/6,27  5,19/5,23/521  4,80/4,82/4,81  2,98/2,98/2,4,78/4,83/4,81 2,95/2,97/2,91
Stock 81345 82145 85145 86745 87745
Next maturity CDBCRP (January 12, 2005) 50,0
CDBCRP matured from January 7, 2005 270,6
ii. Qutcome of the buying auction sale CDBCRP and BTP (Repo) 80.0
Proposals received 160,0
Maturity 1 day
Interest rate : Minimum / Maximum / Average 3,09/3,09/3,09
Stock
iii. 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 164 85.5 16.4 311
i. Purchase (millions of US$) 50 20,0 5,0 95
Average exchange rate (S/. USS) 3,2757 3,2740 3,2754 3,2742
ii. Selling ~(millions of USS)
Average exchange rate (S/. US$)
3. Commercial bank current account before close of the day 578,9 550,2 435,7 3635 3368
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S1.)
Fee (daily efective rate) 00107% | 0,0107% 0,0107% 0,0107% 00107%
b. Qutcome of the direct temporary buying CDBCRP and BTP (Repo)
Interest rate 3,75% 3,75% 3,75% 3,75% 3,75%
c. Short term credit (with COBCRP
Interest rate
d. Overnight deposits in domestic currency 0.0 25 0.0 0.0
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 578,9 550,2 433,2 3635 3368
a Cumulal (millons of S1) (') 1032,9 1210,2 1219,6 12142 12065
b. Cumulative average reserve balances in domestic currency (9 of liabilies subject to reserve requirements) (*) 6.4 7.7 7.8 7.8 77
c. Cumulative average curtent account n domestic currency (milions of SL. 3319 386,4 3958 3904 382,7
d._Cumula current account (% of liablites subject to reserve ) 17 2,5 2,5 2,5 2,4
6. Interbank markey and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 3415 411,0 1939 239.7 305,0
Interest rate : Minimum / Maximum / Average 3,05/3,05/3,06[2,90/3,05/2,94 2,85/3,05/2,94 2,85/3,05/2,96 2,85/3,05/2,93
b. Interbank operations (foreign currency) 128 178 163 210 15
Interest rate : Minimum / Maximum / Average 30/2,60/2,352,29/2,60/2,3¢ 2,19/2,30/2,28 2,28/2,28/2,28 2,28/2,28/2,28
c. Secondary market of CDBCRP 17.0 205 19.0 0.0 331
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$)
Flow of foreign exchange position adjusted by forwards ** = a+b.i-ci+e+f 15,0 1.2 22,1 187
Flow of foreign exchange position ** =a + bii - c.ii + e + f 7,9 23,0 15,9 5.6
a. Spot purchases with non-banking costumers () 0.5 6.5 2.8 0.0
i Purchases 53,0 36,8 49,1 437
ii. () Sales 52,6 303 46,3 438
b. Forward purchases with non-banking costumers (**) 102 26,6 2.8 287
i Pacted 232 36,1 6,0 30,0
ii. () Redemption 13,0 9,5 8,8 14
c. Forward selling with non-banking costumers (**) 12,6 a8 35.2 4.4
i Pacted 12,0 303 38,0 365
ii. () Redemption 24,6 255 2,8 32,2
d. Interbank operations (**)
i Spot 635 721 66,3 715
i Forward 7,0 12,0 15,3 3,0
e. Spot sales due to NDF redemption and swaps (**) 114 16,0 7.9 292
i Purchases 12,4 255 0,1 29,2
ii. () Sales 1,0 9,5 8,0 0,0
f. Net operations with other financial institutions 81 205 15,0 4.0
g. Short term credit
Interest rate
Note: Interbank exchange rate_(Source: Datatec) 3,085 3277 3,274 3,275 3,275
* Preliminary data._** Preliminary data for last day. *** closed without a successful bidd




