CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

Interest rate : Minimum / Maximum / Average
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average

4,32/4,40/4,34

98
6,70/6,75/6,74

4,30/4,50/4,37

6,50/6,75/6,68

4,40/4,50/4,45

6,50/6,75/6,67

(illions S/)
21 May 22 May 23 May 24 May 25 May
|1 Commercial bank current account before Central Bank operations 21877 19323 16920 13461 14752
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CDBCRP 69.0 1000 1500 1750,0 301 500 1000 1500 16499 500 500 920 1500 14500 500 00 370 12000 300 15000
Proposals received 1020 1040 1910 18225 405 1610 167,0 3770 17710 88,0 159,0 920 181,0 14540 1215 650 13130 96,0 16340
Maturity 2y 18 months 1year 1dia 3years 18 months 1year 1day 1 2years 18 months 1year 1day 3years 18 months 1y 2y 3days
Interest rate : Minimum / Maximum / Average 535/540/537 5200533526 507/512/508 4,26/4,41/4,40 4,38/4,41/4,41 543/545/545 5205200520 507/507/507 4,38/4,38/4,38 4,30/4,30/4,30 533/535/535 521535526 507/5,16/514 4,30/4,45/4,41 5,42/5,47/5,45 500/518/5.14 4,38/4,49/4,48 536/5,40/5,39 4,40/4,49/4,47
Stock 15.267,5 151045 154545
Next maturity CDBCRP (May 23, 2007) 1.500,0
CDBCRP matured from 23 to May 25, 2007 1.500,0
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 107 2313 1425 1585 3805
i. Purchase (millions of USS) 350 750 450 500 1200
Average exchange rate (S/. US$) 31639 31644 3,1661 31701 31705
ii. Selling - (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico
Purchase (millions of US$)
ii. Selling _(millions of US$) 124
3. Commercial bank current account before close of the day 2084 1508 925 2176 3057
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S1.)
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%
©. Monetary regulation credit
Interest rate 5.25% 5.25% 5.25% 5.25% 5.25%
d. Overnight deposits in domestic currency 465 742 25 69.3 2136
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 1619 766 90,0 1483 921
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 18108 17953 17818 17718 17604
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve 7.4 73 73 7.2 72
©. Cumulative average current account in domestic currency (milions of S/.) 4169 4014 387.9 3779 3665
d._Cumulative average current account in domestic currency (% of liabilties subject to reserve 17 16 16 15 15
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 205 s 1640 1320 67.0

4,35/4,50/4,45

6,00/6,50/6,33

©. Secondary market of CDBCRP 352 4040
6 month term (amount / average interest rate) 97,0/5.01 300/4,72
12 month term (amount / average interes rate) 86,3/5.05 70,0/5,05 72,014,95
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) 18 May 21 May 22 May 23 May
Flow of foreign exchange position adjusted by forwards = a + b.i-c.i+e+f 508 329 86,1 120
Flow of foreign exchange position = a + b.i - ciii + & + f 128 286 3020 590
a. Spot purchases with non-banking costumers 2381 2678 1056
i Purchases 360,7 3767 2111
ii. () Sales 1227 1088 1055
b. Forward purchases with non-banking costumers 891 2664 510
i Pacted 1099 64,7 1928
ii. () Redemption 408 3311 1418
©. Forward selling with non-banking costumers 222 505 80
i Pacted 433 341 1151
ii. () Redemption 211 84,7 171
d. Interbank operations.
i Spot 1575 1729 1565 1270
i Forward 100 8.0 200 200
. Spot sales due to NDF redemption and swaps 67 36,7 4250 876
i Purchases 133 700 6.0 694
ii. () Sales 200 206,7 1310 157,0
. Net operations with other financial institutions 2382 156 463 528
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,159 3,164 3164 3,166 3170




