CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
20 August 21 August 22 August 23 August 24 August

1. Commercial bank current account before Central Bank operations -390,9 -733,7 -856,4 -964,9 -249,9

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

i. Auction sale of CDBCRP
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock 14.251,2 14.151,2 14.151,2 14.151,2 13.493,2
Next maturity CDBCRP (Aug 21, 2007) 319,9
CDBCRP matured from 21 to 24 August, 2007

ii. Outcome of the buying auction sale securities (Repo) 680.0 1.000.0 1.160.0 1.2350 460,0
Proposals received 805,0 1.102,0 1.210,0 1.380,0 635,0
Maturity 1day 1day 1day 1day 3 days
Interest rate : Minimum / Maximum / Average 4,75/4,79/4,76 4,78/4,80/4,79 4,77/4,78/4,78 4,75/4,78/4,76 | 4,76/4,80/4,79
Stock 680,0 1.000,0 1.160,0 1.235,0 460,0

iii. Auction sale of CORBCRP
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock 500,0 500,0 500,0 500,0
Next maturity CORBCRP (Nov 16, 2007) 500,0 500,0 500,0 500,0

b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
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 289,1 266,3 303,6 270,1 210,1

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

Fee (daily efective rate) 0,0048% 0,0048% 0,0048% 0,0048% 0,0058%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 5,50% 5,50% 5,50% 5,50% 5,50%
c. Monetary regulation credit

Interest rate 5,50% 5,50% 5,50% 5,50% 5,50%
d. Overnight deposits in domestic currency 0.0 0.0 0.0 0.0 50

Interest rate 4,00% 4,00% 4,00% 4,00% 4,00%

5. Commercial bank current account in the BCR at close of the day 289,1 266,3 303,6 270,1 205,1
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 1.916,7 1.904,0 1.894,2 1.883,8 1.871,6
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 7.0 7.0 7.0 6,9 6,9
c. Cumulative average current account in domestic currency (millions of S/.) 531,9 519,3 509,5 499,1 486,8
d. Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 2,0 1,9 19 1.8 1.8

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 2940 183,0 365,0 1925 5375

Interest rate : Minimum / Maximum / Average 4,75/4,77/14,75 4,75/4,80/4,76 4,75/4,78/4,76 4,75/4,75/4,75 | 4,75/4,85/4,77
b. Interbank operations (foreign currency) 10.0 150 9.0 9.0
Interest rate : Minimum / Maximum / Average 5,50/5,50/5,50 5,04/5,04/5,04 5,10/5,10/5,10 | 5,10/5,10/5,10
c. Secondary market of CDBCRP 17,0 27,0 1440 1014 1940
6 month term (amount / average interest rate) 22.0/5,08
12 month term (amount / average interes rate) 3,0/5,47
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 17 August 20 August 21 August 22 August 23 August
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f -34 29,1 11,3 -33,3 53,9
Flow of foreign exchange position =a+b.ii-cii+e+f -16,8 99,1 83,7 -30,0 22,7
a. Spot purchases with non-banking costumers 287 94,3 146,7 50 554

i Purchases 132,1 195,6 260,9 1411 194,7
i. () Sales 1034 1013 114,2 136,2 139,4
b. Forward purchases with non-banking costumers 357 542 31 1331 955
i. Pacted 65,2 76,9 1112 1718 66,6
i. (-) Redemption 29,4 22,7 108,0 38,6 162,0
c. Forward selling with non-banking costumers 223 1242 756 1365 -126.7
i. Pacted 42,1 139,9 206,7 163,8 51,8
ii. (-) Redemption 19,8 15,7 131,2 27,3 1785
d. Interbank operations
i. Spot 1225 156,1 212,6 172,0 251,1
i Forward 45,0 10,0 25,0
e. Spot sales due to NDF redemption and swaps 252 111 645 22,1 285
i Purchases 1,8 43,5 16,1 133,0
i. () Sales 27,0 11,1 108,0 38,2 1615
f. Net operations with other financial institutions -30.0 89 246 241 122
g. Monetary regulation credit
Interest rate
Note: exchange rate (Source: Datatec) 3,155 3,155 3,169 3,164 3,162




