CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/
11 February 12 February 13 February 14 February 15 February
T_Commercial bank current account before Central Bank operations 57805 6.220,7 5.747.9 77704 61016
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CDBCRP P = B o =
Stock 223714 223714 223714 223714 223714
Next maturity COBCRP (Feb.18, 2008) 1250
CDBCRP matured from 13 to 15 February, 2008
ii. Outcome of the buying auction sale securities (Repo)
Stock
iii. Auction sale of CORBCRP
Stock
iv. Auction sale of time deposits in domestic currency
Stock 2830 2830 2830 2830 2830
Next maturity deposits (29 December, 2008) 2830
V. Auction sale of CDBCRP with Restricted Negotiation 500 6500 24905 400 500 10000 21910 500 600 9131 22028 | 1000 1000 8540 34978 | 600 1070 8000  2450.9
Proposals received 1100 13910 24905 9,0 1300 15070 22110 1100 1750 9221 22028 | 1040 2500 8540 35128 | 1600 2120 16153 24509
Maturity 1w 1d. 1d 18m 1y 1w, 1d 18m. 1y 1w, 1d 18m 1y 1w, 1d 18m. 1y 1w, ad
Interest rate : Minimum 570 505 513 588 565 517 513 58 567 518 513 580 565 530 521 594 571 524 518
Maximum 570 535 525 59 568 535 525 58 568 535 525 592 575 535 525 598 584 533 525
Average 570 523 522 59 568 524 525 58 568 531 525 59 573 535 525 59 578 520 523
Stock 71473 6.637,8 7.065,9 9.414,9 73350
Next maturity deposits (13 February, 2008) 5.497.8 31009
Deposits matured from 13 to 15 February, 2008 5.497.8 6.668,0
b. Central Bank foreign currency operations at over-the-counter 3195 2031 490.2
i Purchase (millions of USS) 110,0 70,0 169,0
Average exchange rate (S/. US$) 29 29 29
ii. Selling (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico
i Purchase (millions of USS)
ii. Selling _(millions of US$) 50,0
3. Commercial bank current account before close of the day’ 25900 32502 27251 7088 26837
4. Central Bank monetary operations.
a. SWAP operations of foreign currency. Amount (millions of S1.)
Fee (dally efective rate) 0,0086% 0,0087% 0,0087% 0,0087% 0,0098%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 6,00% 6,00% 6,00% 6.,00% 6,00%
c. Monetary regulation credit
Interest rate 6,00% 6,00% 6,00% 6.,00% 6,00%
d. Overnight deposits in domestic currency 180 135 11,0 200 80
Interest rate 4,50% 4,50% 4,50% 450% 4,50%
5. Commercial bank current account in the BCR at close of the day 2572,0 3.2457 27141 688.8 26757
a. Cumulative average reserve balances in domestic currency (millions of S1.) (*) 34530 35578 36054 35017 3.544.2
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirem 28 29 100 97 28
c. Cumulative average current account in domestic currency (milions of S1.) 1.989.4 2.004,1 21418 20380 20805
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requireme] 57 58 59 56 57

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / Average
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average
c. Secondary market of COBCRP
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

5,20/5,25/5,24 5,20/5,25/5,21

14,0 227
6,50/6,50/6,50 6,50/6,50/6,50
14838 100

5,20/5,75/5,29
773

6,45/6,50/6,48
712

5,20/5,25/5,21
60.4
6,45/6,50/6,48

5,17/5,20/5,19
58.0
6,45/6,75/6,62

7. Operations in the foreign exchange market (millions of USS)

08 February 11 February

12 February

13 February

14 February

Flow of foreign exchange position adjusted by forwards = a+ b.i-c.i+e+1 98 65 -106.9 21 14
Flow of foreign exchange position =a + biii-c.ii+e+f 68 735 939 64 55,2
a. Spot purchases with non-banking costumers 1958 749 201 69.7 1907
i Purchases 304,0 206,4 2631 2370
ii. () Sales 108,2 1315 234,0 167.3
b. Forward purchases with non-banking costumers 363 423 06 71
i Pacted 633 1015 157.4 1138
ii. () Redemption 26,9 1438 156,8 106,7
c. Forward selling with non-banking costumers 198 377 136 4
i Pacted 1166 1290 1328 9.8
ii. () Redemption 9.8 913 1192 98.2
d. Interbank operations
i Spot 2345 1223 1014 2143 1335
ii. Forward 350 39,0 50 450
e. Spot sales due to NDF redemption and swaps 300 499 406 137 215
i Purchases 56,0 69,1 109.4 88,8 1925
ii. () Sales 26,0 1190 150,0 1025 2200
f. Net operations with other financial institutions 1627 4,0 1200 709 -1400
9. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,9092 2,9091 2,9052 29018 2,900




