CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
7 January 8 January 9 January 10 January 11 January
1_Commercial bank current account before Central Bank operations 24413 23783 25244 20761 21545
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CDBCRP 1500 2500 12098 3000 3000 9000 1320 5001  1450,0 1960 6000 28501 1000 | 3110 7490 2000 18000 16000
Proposals received 4360 6920 12098 4200 5070 14185 2420 6540 24453 4000 11310 39814 2200 | 4520 7540 4510 34341 16620
Maturity 1y. 3m 1d. 1y. 6m. 1d. 18m. 1y, 1d. 18m. 1y. 1d. 1d. 18m  1y. 6m. 3d. 1w
Interest rate : Minimum 5,95 5,63 4.87 5,95 574 4.83 6,10 6,04 4,79 6,13 6,00 4,72 4,64 6,25 6,11 5,90 4,78 5,20
Maximum 604 568 502 606 590 502 629 609 494 639 614 490 464 646 635 595 516 530
Average 602 566 494 601 584 497 617 606 488 630 609 482 464 637 617 592 510 527
Stock 220817 223719 23554,0 24680,0 26.389,9
Next maturity CDBCRP (Jan.08, 2008 18000
CDBCRP matured from 08 to 11 Jan, 2008 38101
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 (Nov 16, 2007)
b. Central Bank foreign currency operations at over-the-counter 445 6838 9055 10741 10197
i. Purchase (millions of US$) 15,0 231,0 306,0 3630 347,0
Average exchange rate (S/. USS$) 30 30 30 30 29
ii. Selling ~ (millions of US$)
Average exchange rate (S/. USS$)
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 8760 1562,1 13478 1404,1 5142
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S.)
Fee (daily efective rate) 0,0051% 0,0051% 0,0051% 0,0051% 0,0074%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 575% 5,75% 5,75% 5,75% 6,00%
¢. Monetary regulation credit
Interest rate 575% 5,75% 5,75% 5,75% 6,00%
d. Overnight deposits in domestic currency 00 00 00 00 2625
Interest rate 4,25% 4.25% 4,25% 4,25% 4,50%
5. Commercial bank current account in the BCR at close of the day 8760 1562,1 13398 10772 2517
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 22392 23344 23837 26810 26168
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requiremer| 78 81 83 86 84
c. Cumulative average current account in domestic currency (millions of S/.) 800,7 8958 9452 958,4 894,1
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requiremen 28 3.1 33 31 29
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 3405 4110 2880 1025 354
Interest rate : Minimum / Maximum / Average 4,95/5,00/5,00 5,00/5,00/5,00 5,00/5,00/5,00 4,80/5,00/4,91 5,00/5,25/5,10
b. Interbank operations (foreign currency) 308 250 170 420 185
Interest rate : Minimum / Maximum / Average 5,63/5,75/5,65 5,65/5,65/5,65 5,65/5,65/5,65 5,65/5,65/5,65 5,50/5,65/5,64
c. Secondary market of CDBCRP 1475 3896 7655 6845 8137
6 month term (amount / average interest rate) 10.0/5,90 83.5/5,81 237.1/5,79 71.9/5,80 5.8/5,87
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of US$) 4 January 7 January 8 January 9 January 10 January
Flow of foreign exchange position adjusted by forwards = a +b.i-ci+e +f 24,7 24,7 86,3 139 378
Flow of foreign exchange position = a + b.ii- c.ii+ e + 1011 1011 1763 -89,7 36,2
a. Spot purchases with non-banking costumers 1585 1585 861 1047 4077
i. Purchases 2565 2565 167.9 406,1 568,2
ii. () Sales 98,0 98,0 818 2114 160,5
b. Forward purchases with non-banking costumers 424 424 1465 2307 1536
i. Pacted 54,6 54,6 2382 3004 3406
ii. () Redemption 12,2 12,2 01,7 69,7 187,0
c. Forward selling with non-banking costumers 987 987 565 1549 22156
i. Pacted 130,7 130,7 107,6 2821 3733
ii. () Redemption 32,0 32,0 51,1 1272 145,7
d. Interbank operations
i. Spot 196,3 196,3 1684 85,2 166.6
ii.  Forward 58,0 58,0 30,0 30,0 405
e. Spot sales due to NDF redemption and swaps 10 10 66,0 690 435
i. Purchases 13,0 13,0 25,0 1250 104,0
ii. () Sales 12,0 12,0 91,0 56,0
f. Net operations with other financial institutions 386 386 237,0 296,0
g. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,969 2,969 2,960 2,950 2,950




