CENTRAL RESERVE BANK OF PERU
MONETARY AND EXCHANGE OPERATION

(Millions S/
Gctober 03 Gctober 04 Gctober 05 October 06 Gctober 07
T Commercial bank current account before Central Bank operations 2388 4281 4023 4307 5203
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of COBCRP 00 00 00 00 00
Proposals received
Maturity
Interest rate : Minimurm / Maximur / Average
Stock 96903 96233 96053 96053
Next maturity CDBCRP (October 5, 2005) 3250
CDBCRP matured from 5 to 7 October, 2005 00
ii. Outcome of the buying auction sale CDBCRP and BTP (Repo) 3300 700 100 2000 500 2001 800 1000 100 00
Proposals received 4970 1815 100 2875 89.0 2450 1195 2075 100
Maturity 1day 1 day 1day 1 day 1 week 1day 1day
Interest rate : Minimum / Maximun / Average 311311311 3113121311 3103101310 | 308/313/310 3,06/3,10/3,08 3,05/3,08/3,06 3161323318 307/3,08/308 307/3,07/1307
Stock 2500 800
ii. Auction sale of CORBCRP
Proposals received
Maturity
Interest rate : Minimurm / Maximur / Average
Stock
Next maturity
b. Central Bank foreiqn currency operations at over-the-counter 00 00 00 00 00
i._Purchase (millions of USS)
Average exchange rate (S/. US$)
ii. Selling (millions of US$)
Average exchange rate (S/. USS)
[3-Commercial bank current account before close of the day 648.8 678.1 6023 6207 5203
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (milions of S1)
Fee (daily efective rate) 0,0045% 0,0045% 0,0045% 0,0045% 0,0045%
b. Outcome of the direct temporary buying COBCRP and BTP (Repo)
Interest rate 3,75% 3,75% 3,75% 3,75% 3,75%
c. Monetary requlation credit
Interest rate
d. Overnight deposits in domestic currency. 00 00 00 00 00
Interest rate 2,25% 2,25% 2.25% 2.25% 2.25%
5. Commercial bank current account in the BCR at close of the da 648.8 6781 6023 6207 5203
a. Cumulative average reserve balances in domestic currency (millions of S/ (*) 12673 13620 14036 14344 1442,1
b. Cumulative average reserve balances in domestic currency (% of iabilities subject to reserve requirements) () 70 75 78 79 80
c. Cumulative average current account in domestic currency (millions of S.) 2096 3042 4358 466,6 4743
d._Cumulative average current account in domestic currency (% of liabilties subject to reserve © 17 22 24 26 26
6. Interbank markey and Secondary market of COBCRP
a. Interbank operations (domestic currency) 644 830 1550 1944 2129

Interest rate : Minimum / Maximum / Average

3.10/3.15/3.10

3,05/3,10/3,06

3,00/3,10/3,07
70

3,05/3,10/3,07

3,05/3,05/3,05

b. Interbank operations (foreign currency) 0 0 70 30 30
Interest rate : Minimum / Maximum / Average 3.60/3.60/3.60 3,60/3,60/3,60 3,6013,60/3,60 3,6013,60/3,60 3,6013,60/3,60
¢. Secondary market of CDBCRP 00 51 590 50 310
6 month term (amount / average interest rate) 4,013,80
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of USS)
Flow of foreign exchange position adjusted by forwards ** = a+b.i-ci+e+f 342 482 a7 -308 -325
Flow of foreign exchange position ** =a+ b.ii- c.i+ e+ 224 51,7 530 327 215
a. Spot purchases with non-banking costumers (%) 171 352 425 263 209
i Purchases 917 786 1277 571 640
ii. () Sales 747 1137 853 308 849
b. Forward purchases with non-banking costumers () 448 22 53 1055 247
i Pacted 841 236 506 25 465
i () Redemption 393 214 543 1080 218
c. Forward selling with non-banking costumers () 330 A4 106 420 357
i Pacted 770 50 924 346 538
i () Redemption 44,0 64 818 766 181
d. Interbank operations (**)
i Spot 81,7 77 1260 925
i Forward 00 50 80 10,0
e. Spot sales due to NDF redemption and swaps () 35 470 170 351
i Purchases 180 40 710 729
ii. () Sales 145 210 540 1080
1. Net operations with other financial institutions. 65 146 210 100
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3352 3349 3362 3,369 3384

* Prefiminary data. ** Preliminary data for last day




