CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
14 May 15 May 16 May 17 May 18 May
T_Commercial bank current account before Central Bank operations 10495 9294 11666 17098 18035
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CDBCRP 75,0 1000 860.0 300 6500 49,9 1000 9600 30,0 150,0 1430.1 60.0 75,0 150,0 1250 14500 1000
Proposals received 1220 1300 9100 630 665,0 1450 1280 985,0 1050 309,0 1645,0 198,0 152,0 3320 299,0 17819 295,0
Maturity 3 year 1year 1day 2 year 1day 3years 1year 1day 2years  18months  1year 1 day 3years 18 months 1year 9 months 3days 3days
Interest rate : Minimum / Maximum / Average 550/553/551 510/511/511 4,41/4,49/4,49 | 541/544/542 4,45/4,49/4,49 |549/552/552 510/511/511 4,45/4,49/4,44 539/540/540 520/528/5,25 5,09/512/510 4,45/4,45/4,45 | 545/548/548 520/523/522 508/5,08/508 4,88/4,80/4,80 4,44/4,20/432 4,12/4,12/4,12
Stock 13439,6 13304,6 13744,6 13946,6 14 446,5
Next maturity CDBCRP (May 16, 2007 1550,0
CDBCRP matured from 16 to May 17, 2007 1550,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
iii. 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 158 3955 2689 5848 7583
i. Purchase (millions of USS) 50 1250 850 1850 240,0
Average exchange rate (S/. US$) 3,1669 3,1642 3,1640 3,610 31505
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico
i. Purchase (millions of US$)
ii. Selling _(millions of US$) 50,0 50,0
3. Commercial bank current account before close of the day 2114 599.9 3456 6146 6318
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of SL.)
Fee (daily efective rate) 0,0048% 0,0048% 0,0048% 0,0048% 0,0048%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,25% 5,25% 5,25% 5,25% 5,25%
c. Monetary regulation credit
Interest rate 5,25% 5,25% 5,25% 5,25% 5,25%
d. Overnight deposits in domestic currency 53 3924 1816 1787 3573
Interest rate 3,75% 3,75% 3,75% 3,75% 3,75%
5. Commercial bank current account in the BCR at close of the day 206,1 2075 164.0 4359 2745
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 18912 18719 18522 18509 18408
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reser] 77 76 76 76 75
c. Cumulative average current account in domestic currency (millions of S/.) 4973 478,0 4584 457,0 4469
d._Cumulative average current account in domestic currency (% of liabilities subject to resen 20 20 19 19 18
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 5362 4304 460,0 2025 915
Interest rate : Minimum / Maximum / Average 4.45/4.55/4.50 4.50/4.60/4.52 4.50/4.60/4.53 4.40/4.55/4.50 4,30/4,45/4,41
b. Interbank operations (foreign currency) 225 135 20 21,0
Interest rate : Minimum / Maximum / Average 6.25/6.25/6.25 6.25/6.25/6.25 63 6,5017,20/6,73
c. Secondary market of CDBCRP 743 1305 96,6 4381 1978
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 7.0/5.05
24 month term (amount / average interest rate) 25.6/5.42
7. Operations in the foreign exchange market (millions of US$) 11 May 14 May 15 May 16 May 17 May
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e +f 117.9 211 816 10,9 14,1
Flow of foreign exchange position =a + biii - c.ii+ e +f 61,3 224 -108,9 -118,1 -34,0
a. Spot purchases with non-banking costumers 835 151 a7 358 1326
i Purchases 2197 1155 1496 1804 2609
i. () Sales 136,2 1306 1449 2163 1283
b. Forward purchases with non-banking costumers 1294 12 303 1343 a5
i Pacted 1411 1386 1280 1748 1833
ii. (-) Redemption 118 1374 97,7 405 1418
c. Forward selling with non-banking costumers 727 29 271 217
i Pacted 79,5 12,7 205 314 339
ii. (-) Redemption 68 551 176 42 12,2
d. Interbank operations
i Spot 130,2 1370 1375
i Forward 60,0 26,0
e. Spot sales due to NDF redemption and swaps 47 611 360
i Purchases 16 94 40
i. () Sales 63 705 400
f. Net operations with other financial institutions 225 1326 825
g. Monetary regulation credit
Interest rate
Interbank exchange rate (Source: Datatec) 3,170 3,168 3,164 3,164 3,161




