CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(illions S/)
15 January 16 January 17 January 18 January 19 January

1 Commercial bank current account before Central Bank operations 4406 6838 7041 2127 4996

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

i, Auction sale of CDBCRP 1300 500 1000 1000 1500 2500 2000 55.0 700 1000 1500 700 1500 500 1640 735 300 450 730 3000 1000
Proposals received 2240 795 266.0 1856 359.5 2930 253.0 55.0 209.0 182.0 2516 700 180.0 106.0 2300 1215 610 450 730 568.5 1615
Maturity 1day 1day 2 year 6 months, 1 week 1day 3 1yea 6 months 3 months week 2 years 1 week 3years 1year 3 months 3days 3 day
Interest rate : Minimum / Maximum / Average 4.48/453/4.52 4.34/4.38/437 4.41/4.41/4.41 | 5.47/555/550 517/525/5.20 4.90/4.95/4.94 4.50/4.50/4.50 4.38/4.38/4.38 4.41/453/4.43 |576/585/579 522/5.25/525 4.92/5.00/4.96 4.75/4.92/4.87 4.56/4.56/4.56 551/558/5.54 4.54/4.50/4.58 4.49/4.53/4.51 581/580/583 5.25/531/529 4.88/505/4.94 4.30/4.35/4.34 4.19/4.25/4.19
Stock 102285 103535 102035 102559 106554
Next maturity CDBCRP (January 17, 2007) 450,0
CDBCRP matured from 17 to 19 January, 2007 10140

ii. Outcome of the buying auction sale securities (Repo)

Proposals received

Maturity

Interest rate : Minimum / Maximum / Average
Stock

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

b. Central Bank foreign currency operations at over-the-counter 319 2073 1275 2231 3189
i. Purchase (millions of USS) 100 650 40,0 70,0 1000
Average exchange rate (S, USS) 31909 3,1889 31884 31875 31885
ii. Selling  (millions of USS)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico

i.Purchase (millions of USS)

ii. Selling _(millions of USS) 500

3 Commercial bank current account before close of the day 1426 136.1 2617 3283 2505

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

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

Interest rate 5.25% 5.25% 5,25% 5,25% 5.25%
c. Monetary regulation credit

Interest rate 5.25% 5.25% 5,25% 5,25% 5.25%
d. Overnight deposits in domestic currency 262 289 187 00 410

nterest rate 3.75% 3.75% 3,75% 3,75% 3.75%

5 Commercial bank current account in the BCR at close of the day 1164 1072 2430 3283 2035
a. Cumulative average reserve balances in domestic currency (millions of S/.) 19203 19001 18903 18863 18762
b. Cumulative average reserve balances in domestic currency (% of liabilties 84 83 83 83 82
c. Cumulative average current account in domestic currency (millions of S1.) 4300 4098 400,0 3960 3859
d._Cumulative average current account in domestic currency (% of liabiliies s 19 18 18 17 17

6. Interbank market and Secondary market of COBCRP,

a. Interbank operations (domestic currency) 1450 1930 6388 5934 4405
Interest rate : Minimum / Maximum / Average 4.3014.50/4.42 4,3514,50/4,42 4.40/4.55/4.50 4.45/4.65/4.53 4.3014.55/4.47
b. Interbank operations (foreign currency) 190 100 50 50 250
Interest rate : Minimum / Maximum / Average 5.5015.50/5.50 5,5015,50/5,50 5.50/5.50/5.50 5.50/5.50/5.50 5.50/5.50/5.50
©. Secondary market of CDBCRP 140 330 n2 1487 180

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$) 12 January 15 January 16 January 17 January 18 January
Flow of foreign exchange position adjusted by forwards = a+bi-Ci+e+ 1 13 296 218 280 251
Flow of foreign exchange position = a -+ bii - c.ii + & + f -19.2 136 378 137 -36.1
a. Spot purchases with non-banking costumers 409 250 217 501 354

i Purchases 1533 100.2 1012 166,0 168,0

i. () Sales 1124 752 795 1160 1326

b. Forward purchases with non-banking costumers 412 362 769 3L9 1281
i cted 59,0 a2 1157 156,7 996
ii. () Redemption 17.8 50 388 1248 2217
c. Forward selling with non-banking costumers 207 202 609 176 -189.3
i Pacted 264 229 1118 1208 20
i () Redemption 57 27 509 1122 1913
d. Interbank operations.
i Spot 430 29,0 825 500
i Forward 00 00 00 150
e. Spot sales due to NDF redemption and swaps 122 38 90 135
i Purchases 13 01 430 1090
i. () Sales 135 39 340 1225
. Net operations with other financial institutions 600 100 565 355
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3190 3191 3189 3188 3,188

() Preliminary data.




