CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/)
11 June 12 June 13 June 14 June 15 June
T_Commercial bank current account before Central Bank operations 23221 T696.7 13559 848,9 5924
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations.

i. Auction sale of COBCRP 300 1000 200 1000 15900 300 1000 30,0 1000 870.0 200 1000 50,0 80,0 7700 200 4950 4000
Proposals received 710 137,0 99,0 100,0 15900 710 162,0 760 1000 870,0 645 1450 580 80,0 800,0 44,0 4950 480,0
Maturity 2year 6 months 3 months eek 1day 3 year: 6 months 3months  1week 1 day 2 years 6 months 3months 1 week 1day 3years 1day 3days
Interest rate : Minimum / Maximum / Average 548/550/549 4,93/500/4,99 4,85/4,85/4.85 4,50/4,59/4,59 4,49/4,53/4,51 556/5,50/558 4,98/5,05/503 4,85/4,85/4,85 4,60/4,60/4,60 449/4,53/4,53 548/548/548 503/508/507 4,90/4,90/4,90 4,60/4,60/4,60 4,49/4,53/4,52 558/5,61/559 4,49/4,53/4,53 4,49/4,5214,52
Stock 168044 164344 165044 16,3394 162644
Next maturity CDBCRP (Jun 13, 2007) 500,0
CDBCRP matured from 13 to June 15, 2007 10722

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 1267
i. Purchase (millions of US$) 40,0
Average exchange rate (S/. US$) 31681
ii. Selling  (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico
i. Purchase (millions of US$)
ii. Selling _(millions of US$)
3_Commercial bank current account before close of the day 512.1 566.7 3259 3339 299.1
2 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 525% 5,25% 525% 5,25% 525%
c. Monetary regulation credit
Interest rate 525% 5,25% 525% 5,25% 525%
d. Overnight deposits in domestic currency 92 34
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 502,9 5633 3259 3339 299.1
a. Cumulative average reserve balances in domestic currency (millions of S.) (%) 19269 19217 18989 18800 18613
b. Cumulative average reserve balances in domestic currency (% of liabilties subject to reserve requirements) 74 73 73 72 71
¢. Cumulative average current account in domestic currency (millions of S/.) 6265 6212 5985 5796 5609
d._Cumulative average current account in domestic currency (% of liabiliies subject to reserve 24 24 23 22 21
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 1301 613 1331 1988 5204
Interest rate : Minimum / Maximum / Average 4,50/4,50/4,50 4,50/4,50/4,50 4.50/4.55/4.51 4.50/4.50/4.50 4.50/4.60/4.57
b Interbank operations (foreign currency) 470 720 250 140 20
Interest rate : Minimum / Maximum / Average 6,15/6,15/6,15 5,50/6,15/5,84 5.90/5.90/5.90 5.50/5.90/5.64. 5.50/5.50/5.50
c. Secondary market of CDBCRP 280 522 127 454

6 month term (amount / average interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate) 4,0/5,46

7. Operations in the foreign exchange market (millions of USS) 8 June 11 June 12 June 13 June 14 June
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+ 1 543 138 459 327 612
Flow of foreign exchange position =a + b.ii - cii + e + 9,9 42,1 50,0 208 07
a. Spot purchases with non-banking costumers 971 59.4 132 316 335

i Purchases 1665 1580 176,1 1279 1455

i. () Sales 694 986 1028 9.3 1120

b. Forward purchases with non-banking costumers 39 339 17 586 1388
i Pacted 779 616 %2 1514 269
i (-) Redemption 74,0 277 1619 928 1656
c. Forward selling with non-banking costumers 445 622 242 466 783
i Pacted 74,0 1085 799 1411 383
i (-) Redemption 295 464 557 %4 1166
d. Interbank operations
i Spot 823 392 1255 1370 930
i Forward 50 530
e. Spot sales due to NDF redemption and swaps 387 04 1381 30
i Purchases 135 100 159 87,0
i. () Sales 522 96 154,0 20,0
. Net operations with other financial institutions 80 10 81 62
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,175 3,171 3,172 3,172 3,170




