CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
09 october 10 october 11 october 12 october
T_Commercial bank current account before Central Bank operations 29923 26130 1962.1 17942
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CDBCRP 100.0 150.0 1500 200.1 2068,0 Desierta 100,0 200.0 21387 67.0 150.0 400,0 1550,0 149.9 25,0 1710 1200.0 40,0
Proposals received 144,0 188,0 200,0 390,0 2068,0 Desierta 130,0 395,0 21387 67,0 196,0 759,0 1708,0 213,0 80,0 441,0 13250 40,0
Maturity 1year onths 6 months 3 months 2 year 1year 3 months lyear  6months 1 month 6months 3 months 1 month 3 days 3 days
Interest rate : Minimum / Maximum / Average 5,75/5,80/5,77 5,65/5,75/5,71 5,55/5,65/5,60 5,35/5,40/5,38 4,79/5,02/4,92 - 5,77/5,84/5,81 5,36/5,39/5,38 4,79/5,02/4,98 5,80/5,90/5,85 5,60/5,68/5,64 5,19/5,25/5,22 4,79/5,02/4,95 5,66/5,74/5,70 5,44/5,45/5,44 5,25/5,35/5,31 4,80/4,98/4,96 5,01/5,01/5,01
Stock 176214 17992,1 18 020,4 18 056,3
Next maturity CDBCRP (Oct.11, 2007) 1240,0
CDBCRP matured from 11 to 12 october, 2007 1763,0
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 500,0 500,0 500,0 500,0
Next maturity CDRBCRP (Nov 16, 2007) 500,0 500,0 500,0 500,0
b. Central Bank foreign currency operations at over-the-counter 1600 3317 5452 754
i. Purchase (millions of US$) 53,0 1100 181,0 25,0
Average exchange rate (/. USS) 3,0189 3,0156 30121 3,0160
ii. Selling  (millions of US$)
Average exchange rate (/. USS)
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 4842 506.0 3403 283.7

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

Fee (daily efective rate) 0,0050% 0,0050% 0,0050% 0,0061%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 5,75% 5,75% 5,75% 5,75%
c. Monetary regulation credit

Interest rate 5,75% 5,75% 5,75% 5,75%
d. Overnight deposits in domestic currency 00 00 00 415

Interest rate 4,25% 4,25% 4,.25% 4,.25%

5. Commercial bank current account in the BCR at close of the day 466.2 456.0 336.3 242.2
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 22751 22285 21794 21307
b. Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirem 80 7.7 75 74
c. Cumulative average current account in domestic currency (millions of S1.) 9226 8759 826,9 778.2
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requireme| 33 30 29 27

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1220 280 380 1868

Interest rate : Minimum / Maximum / Average 4,80/4,90/4,88 4,90/5,00/4,91 4,90/4,90/4,90 4,70/5,00/4,92
b. Interbank operations (foreign currency) 280 250 134 06
Interest rate : Minimum / Maximum / Average 6,0017,50/6,96 7,0017,00/7,00 7,0017,00/7,00 7,0017,00/7,00
c. Secondary market of CDBCRP 341 187.0 1880
6 month term (amount / average interest rate) 1.0/5,55 16.0/5,65
12 month term (amount / average interes rate) 200582 30.0/5,84
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 05 october 09 october 10 october 11 october
Flow of foreign exchange position adjusted by forwards = a + bi-c.i+e+f 58,8 529 43 252
Flow of foreign exchange position =a+biii- c.ii+e+f 234 87 -65.8 -96,5
a. Spot purchases with non-banking costumers 1209 392 493 847

i. Purchases 257,2 1239 111 190,0
i. () Sales 1363 848 618 1054
b. Forward purchases with non-banking costumers 591 84 338
i. Pacted 2345 1526 533
i. () Redemption 1755 160,9 87,0
c. Forward selling with non-banking costumers 232 358 952
i. Pacted 131 1142 56,5
i. (-) Redemption 363 784 151,7
d. Interbank operations
i. Spot 1683 1105 1238
i Forward 55,0 60,0
e. Spot sales due to NDF redemption and swaps 1019 6L7 308
i. Purchases 28,1 1148 604
i. () Sales 130,0 oL1
f. Net operations with other financial institutions 1817 1780
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,020 3019 3016




