CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
2 January 3 January 4 January 5 January

T Commercial bank current account before Central Bank operations 12418 14160 1606.1 13412

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

i. Auction sale of CDBCRP 750 2250 2250 750 500 4000 1780 50.0 75.0 75.0 290.0 350.0 142.0 50.0 100.0 75.0 2200 1750 150.0
Proposals received 1076 2550 2450 90.0 940 4360 1930 166.5 203.0 162.0 620.0 527.0 142.0 50.0 146.0 148.0 3150 386.0 296.0
Maturity 6months  1week 1day 6months 3months  1week 1day 2years 6 months 3 months 1 week 1day 1 week 3years  1lyear 6 months 1 week 1day 1day
Interest rate : Minimum / Maximum / Average 4.97/4.97/4.97 455/4.55/4.55 4.49/4.49/4.49 4.97/5.05/5.04 4.89/4.95/4.93 4.54/4.57/4.57 4.49/4.53/4.52 5.48/5.50/5.53 4.98/4.99/4.99 4.86/4.90/4.80 4.54/4.50/4.57 4.41/4.41/4.41 450/4.58/4.57 5.83/5.85/5.83 5.12/5.20/5.19 4.89/5.05/5.01 4.52/4.57/4.56 4.37/4.44/4.41 4.37/4.44/4.39
Stock 78585 80365 3605 87805

Next maturity CDBCRP (January 04, 2007) 3250

CDBCRP matured from 4 to 5 January, 2007 13820
ii. Outcome of the buying auction sale securities (Repo)

Proposals received

Maturity

Interest rate : Minimum / Maximum / Average

Stock 00 00

iii. Auction sale of CORBCRP
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock 00 00
Next maturity CORBCRP.

b. Central Bank foreign currency operations at over-the-counter 00 207.5 638 319
i. Purchase (millions of US$) 65,0 20,0 100
Average exchange rate (/. USS) 31920 31920 3,1020
ii. Selling  (millions of US$)
Average exchange rate (S/. USS)
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 716.8 9214 7400 603.1

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

Fee (daily efective rate) 0,0079% 0,0079% 0,0079% 0,0068%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 5,25% 5,25% 5,25% 5,25%
c. Monetary regulation credit

Interest rate 5,25% 5,25% 5,25% 5,25%
d. Overnight deposits in domestic currency 35 549 465 256

Interest rate 3,75% 3,75% 3.75% 3.75%

5. Commercial bank current account in the BCR at close of the day 7133 866.5 6915 577.5
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 1568.2 17211 17538 20805
b. Cumulative average reserve balances in domestic currency (% of liabilities sul 95 93 20 94
c. Cumulative average current account in domestic currency (millions of S1.) 407.8 560,7 5034 590,2
d._Cumulative average current account in domestic currency (% of liabilities subjj 25 30 31 27

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 3430 56,5 530 550

Interest rate : Minimum / Maximum / Average 4.40/4.55/4.48 4.50/4.50/4.50 4.38/4.50/4.45 4.38/4.50/4.40
b. Interbank operations (foreign currency) 50 250 210 330

Interest rate : Minimum / Maximum / Average 5.40/5.40/5.40 5.40/5.40/5.40 5.40/5.40/5.40 5.40/5.40/5.40
c. Secondary market of CDBCRP 94,0 00 20 230

6 month term (amount / average interest rate) 25.0/4.90 9.0/4.97

12 month term (amount / average interes rate) 3.0/5.12

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) 29 December 2 January 3 January 4 January
Flow of foreign exchange position adjusted by forwards = a+bi-ci+ e+ f 77 125 222 14.2
Flow of foreign exchange position = a + biii- c.ii + e +f 513 50 34,0 193
a. Spot purchases with non-banking costumers 66,8 51 226 147

i. Purchases 1941 189.9 94,3 1184

ii. () Sales 127.3 1950 77 1036

b. Forward purchases with non-banking costumers 165 436 46.7 66
i. Pacted 60,6 1525 176,2 713
i. () Redemption 44,2 1089 1296 778
c. Forward selling with non-banking costumers 272 511 296 -40.1
i. Pacted 4,0 95,9 305 157
ii. () Redemption 312 44,8 69,0 55,8
d. Interbank operations
i Spot a7 50,0 1126 135,0
[ Forward 120 00 101 36,0
e. Spot sales due to NDF redemption and swaps 234 759 582 352
i. Purchases 177 308 50,8 424
ii. () Sales a1 106.8 118,0 775
. Net operations with other financial institutions -107.8 120 59.0 210
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,196 3102 3102 3102
(%) Preliminary data




