CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions S/.)
18 August 19 August 20 August 21 August 22 August

1. Commercial bank current account before Central Bank operations 3317,6 4 268,5 4 250,8 4261,9 3725,0

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

i. Auction sale of CDBCRP o
Stock 128775 128775 128775 128775 128775
Next maturity COBCRP (Aug.25, 2008) 960,1
CDBCRP matured from 20 to 22 august, 2008 960,1

ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock

iii. Auction sale of CORBCRP
Stock

iv. Auction sale of time deposits in domestic currency o
Stock 283,0 283,0 283,0 283,0 283,0
Next maturity deposits (Dec.29, 2008) 283,0

v. Auction sale of CDBCRP with Restricted Negotiation 50.0 8500 | 60.0 2483 900.0 60, 100.0 3000 700,0 | 100,0 200.0 350.0 300.0
Proposals received 123,0 1051,6 | 122,0 268,8 1179,1 198,0 142,0 514,5 790,2 | 143,5 4478 1003,0 563,0
Maturity 4m. 1d. | 4m. 1w, 1d. 4m. 4m. 1w, 1d py. 1w, 3d 3d.
Interest rate : Minimum 6,72 593 | 6,82 6,18 5,97 6,80 6,80 6,11 597,19 6,15 5,94 5,75

Maximum 6,84 6,24 | 6,82 6,30 6,24 6,80 6,85 6,29 6,24 7,40 6,20 5,99 6,05
Average 6,81 6,12 | 6,82 6,28 6,18 6,80 6,83 6,15 6,11 7,30 6,16 5,98 5,97
Stock 209775 20335,8 189718 195218 196718
Next maturity COBCRP-NR (20 Aug, 2008) 2837,0
CDBCRP-NR matured from 20 to 22 august, 2008 3585,3
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 2417,6 3060,2 4190,8 3161,9 2875,0

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

Fee (daily efective rate) 0,0154% 0,0155% 0,0155% 0,0156% 0,0143%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 7,00% 7,00% 7,00% 7,00% 7,00%
c. Monetary regulation credit

Interest rate 7,00% 7,00% 7,00% 7,00% 7,00%
d. Overnight deposits in domestic currency 105,5 1515 2116 40,0 1482

Interest rate 5,50% 5,50% 5,50% 5,50% 5,50%

5. Commercial bank current account in the BCR at close of the day 2312,1 2908,7 3979,2 31219 27268
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 5292,2 5260,4 52853 5266,9 52323
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requiremery 12,4 12,3 12,4 123 12,2
c. Cumulative average current account in domestic currency (millions of S/.) 35137 34818 3506,7 3488,4 34538
d. Cumulative average current account in ic currency (% of liabilities subject to reserve requirement 8,2 8,1 8,2 8,1 8,1

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 464.5 2394 390.8 5194 496.7

Interest rate : Minimum / Maximum / Average 6,20/6,29/6,25 6,25/6,50/6,33 5,75/6,75/6,35 6,20/6,25/6,25 6,00/6,25/6,24
b. Interbank operations (foreign currency) 513 533 312 62,0 70,6
Interest rate : Minimum / Maximum / Average 5,50/6,00/5,76 3,50/5,90/4,45 2,25/4,00/3,20 2,90/3,10/3,02 2,75/3,10/2,98
c. Secondary market of CDOBCRP and CDBCRP-NR 3785 303,0 679.9 530,0 380.2
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 14 August 18 August 18 August 20 August 21 August
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f -10,0 -27,1 -27,1 46,8 66,2
Flow of foreign exchange position =a + b.ii-cii+e+f 110,2 -21 -2,1 165,0 47,4
a. Spot purchases with non-banking costumers 1186 -18.7 -18.7 168.9 474

i. Purchases 253,6 206,8 206,8 33,4 288,2
i. (-) Sales 135,0 2255 2255 162,5 240,8
b. Forward purchases with non-banking costumers -95.0 447 447 49,0 -154.4
i Pacted 2388 147,8 147,8 152,0 72,7
ii. (-) Redemption 333,8 103,1 103,1 103,0 227,1
c. Forward selling with non-banking costumers 252 69.7 69.7 1672 21732
i. Pacted 250,4 92,9 92,9 450,7 157,6
i. (-) Redemption 2252 232 232 283,5 330,8
d. Interbank operations
i. Spot 417,1 3131 3131 2234 280,7
ii. Forward 78,8 69,7 69,7 13,0 49,0
e. Spot sales due to NDF redemption and swaps -117.0 643 -64.3 1706 101.7
i. Purchases 213,2 10,7 10,7 270,5 3254
i. (-) Sales 330,2 75,0 75,0 99,9 2237
f. Net operations with other financial institutions 10 10 6.0 20
g. Monetary regulation credit
Note: exchange rate (Source: Datatec) 2,929 2,925 2,925 2,907 2,898




