CENTRAL RESERVE BANK OF PERU

(Millions S/
7 May 8 May 9 May 10 May 11 May
[T Commercial bank current account before Central Bank operations 10495 20134 16607 10495 15853
2 Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CDBCRP 500 500 2000 12,0 9300 1500 500 500 1000 12500 1000 750 500 1500 12299 500 750 500 1500 13001 300 50.0 1001 12550
Proposals received 1700 1330 3070 330 1210,0 3340 2010 1260 2180 1499,0 1000 1105 820 217,0 13300 1310 1825 790 2100 14140 590 740 1570 12550
Maturity 2 18 months lyear 6 months 3 8 mor 1year a 2y 18 months. 1year 1day 1 day 3years 18 months ear 2 years months 1year
Interest rate : Minimum / Maximum / Average 5,41/5,43/5,42 5,25/5,31/5,27 5,06/5,11/5,00 4,88/4,91/4,90 4,34/4,38/4,38 4,30/4,30/4,30 548/550/5,50 527/5,29/5,28 5,08/5,00/5,00 4,23/4,49/4,45 4,49/4,49/4,49 541/545/543 528/529/520 508/508/508 441/4,41/441 4231423423 | 5495521550  528/531/530  509/500/509 4,26/441/439 425460544 5295200529  510/512/511 4,30/4,50/4,47
Stock 126795 131495 13229.4 135246 137046
Next maturity COBCRP (May 7, 2007) 12550
CDBCRP matured May 7 10 11, 2007 17730
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 475 190.0 3483 1267 793
i Purchase (millions of USS) 150 600 1100 400 250
Average exchange rate (S/. US$) 31672 3.1660 3,1660 31678 31701

ii. Selling _(millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico
i Purchase (millions of USS)
Selling_(millions of USS)
3. Commercial bank current account before close of the day 8301 653.4 4790 3946 1845

4. Central Bank monetary operations|
a. SWAP operations of foreign currency. Amount (millions of S1.)

Fee (daly efective rate 0,0048% 0,0048% 0,0048% 0,0048% 0,0048%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,25% 5,25% 5.25% 5.25% 5,25%
¢. Monetary regulation credit
Interest rate 5,25% 5,25% 5.25% 5.25% 5,25%
d. Ovemight deposits in domestic currency 1765 1321 1196 658
Interest rate 3,75% 3,75% 3,75% 3,75% 3,75%
5. Commercial bank current account in the BCR at close of the day 653.6 5213 3594 3288 1845
a. Cumulative average reserve balances in domestic currency (millions of S/ (*) 21072 20832 20465 20141 19745
b. Cumulative average reserve balances in domestic currency (% of liabilties subject to reserl 87 86 84 83 81
¢. Cumulative average current account in domestic currency (millons of S1.) 7133 6893 6526 6203 5806
d._Cumulative average current account in domestic currency (% of liabiliies subject to reser| 30 28 27 25 24
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 1180 740 2177 1500 2322
Interest rate : Minimum / Maximum / Average 4,40/4,50/4,49 4,30/4,50/4,40 4,3014,50/4,45 4,45/4,50/4,48 4.30/4.50/4.44
b. Interbank operations (foreign currency) 13.0 145 170 30 305
Interest rate : Minimum / Maximum / Average 6,00/6,00/6,00 6,00/6,25/6,16 6,25/6,25/6,25 6,25/6,2506,25 6.00/6.30/6.17
c. Secondary market of COBCRP 415 1991 1408 20 1382

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$) 4Mayo 09 Mayo 10 Mayo
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+ 1 1144 268
Flow of foreign exchange position =a+ bii- c.i+e+f -1859 403
a. Spot purchases with non-banking costumers 262 886

i Purchases 1414 1579
i () Sales 95,2 89.3
b. Forward purchases with non-banking costumers 1109 193
i Pacted 1358 167.8
ii. () Redemption 249 485
c. Forward selling with non-banking costumers 393 1057
i Pacted 225 1211
i () Redemption 32 153
d. Interbank operations
i Spot 1325 107.2 391
i Forward 430 320 350
e. Spot sales due to NDF redemption and swaps 30 583 321
i Purchases 10 280 145
i () Sales 40 863 466
. Net operations with other financial institutions 50,8 95 1100

9. Monetary regulation credit
Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,166 3,167 3166 3166 3167




