CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions SI.)
27 October 28 October 29 October 30 October 31 October

1. Commercial bank current account before Central Bank operations 220,1 10815 12267 -1007,2 -512,2

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

i. Auction sale of CDBCRP - - - - -
Stock 10 269,4 10 269,4 10 2694 10 269,4 10 268,4
Next maturity COBCRP (Nov. 06, 2008, 1155,0 1155,0 11550 11550
CDBCRP matured from October 29 to 31, 2008
ii. Outcome of the buying auction sale securities (Repp 100,0 500,0 7500 100,00 100,0 2500 100, 1000,0 50,0 60,0 650,0 500,0 1000,0 1000,0 9.1 e 300,0 400,0
Proposals received 120,0 1030,0 1000,0) 240,0 2005 270,0 297,9 19840 120,0 560,0 917,0 520,0 21100 12000 1100 - 400,0 400,0
Maturity 6m. 3m 2w. | 6m. 3m 2w. 3m. 1w 1y. 6m. 2w. 1d | 1w 2w. im 3
Interest rate : Minimum 747 718 6,90 7,03 6,96 6,65 6,83 6,68 7,03 6,86 6,72 6,55 7,05 6,73 6,78 6,58
Maximum 747 733 6,90 7,51 735 6,65 7,07 6,77 722 6,97 7,01 6,58 710 7,15 6,80 6,58
Average 747 724 6,90 718 7,08 6,65 7,01 6,69 711 6,92 6,75 6,57 7,09 6,83 6,79 6,58
Stock 62388 66888 678838 6674,0
Next maturity Repo (Oct. 29, 2008) 23748
Repo matured from October 29 to 31, 2008 38748 38748
jii. Auction sale of CORBCRP 300,0 300,0 30,0 300,0
Proposals received 388,0 390,0 3450 - 300,0
Maturity 4m. 4m. 4m. 4m. 6m.
Interest rate : Minimum 3,90 3,90 3,90 - 3,59
Maximum 3,99 3,99 3,90 - 3,59
Average 3,98 3,98 3,90 - 3,59
Stock 22850 25850 26150
Next maturity CORBCRP(Jan. 07, 2009) 465,0
iv. Auction sale of time deposits in domestic currency e e e e e
Stock 283,0 283,0 283,0 283,0 283,0
v. Auction sale of CDBCRP with Restricted - - -
Stock 121178 121178 121178 121178 121178
Next maturity COBCRP-NR (Nov. 06, 2008) 23288
CDBCRP matured from October 29 to 31, 2008 23288
ii. Outcome of the Repo in foreign exchange 1840 1770 43,0 90,0 300,0
Proposals received 184,0 177,0 43,0 300,0 348,0
Maturity 1d 1d 1d. 1d 1d
Interest rate : Minimum 6,51 6,52 6,55 6,50 6,55
Maximum 6,58 6,58 6,55 6,58 6,55
Average 6,53 6,53 6,55 6,56 6,55
Stock 43,0 300,0
Next maturity Repo (Oct. 29, 2008) 43,0 300,0
Repo matured from October 29 to 31, 2008 43,0 300,0
b. Central Bank foreign currency lions at over-the-counter -289.1
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling (millions of US$) 93,0
Average exchange rate (S/. US$) 3,1090
c. Operations with Tesoro Publico -25,0
i. Purchase (millions of US$)
ii. Selling (millions of US$) 25,0
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP 10
i. Purchase of CD BCRP and CD BCRP-NR 10
ii. Purchase of BTP

3. Commercial bank current account before close of the day 1165,0 1408,5 1339,7 1342,8 2195,9

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

Fee (daily efective rate) 0,0145% 0,0146% 0,0146% 0,0146% 0,0146%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 7,25% 7,25% 7,25% 7,25% 7,25%
c. Monetary regulation credit

Interest rate 7,25% 7,25% 7,25% 7,25% 7,25%
d. Overnight deposits in domestic currency 75,0 566.3 897.0 5350 9796

Interest rate 575% 575% 575% 5,75% 5,75%

5. Commercial bank current account in the BCR at close of the day 1090,0 842,2 442,7 807,8 1216,3
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 27337 2620,8 22213 22334 2258,0
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirementd 64 6,1 52 52 52
¢. Cumulative average current account in domestic currency (millions of S/.) 955,2 842,2 4427 4549 4794
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements] (*) 22 2,0 1,0 11 11

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 554,2 464,2 7214 8479 7822

Interest rate : Minimum / Maximum / Average 6,50/6,65/6,53 6,50/6,60/6,54 6,45/6,55/6,51 6,50/6,95/6,52 6,45/7,10/6,63
b. Interbank operations (foreign currency) 143 15 25 07
Interest rate : Minimum / Maximum / Average 0,50/1,00/0,53 1,00/1,00/1,00 1,00/1,00/1,00 1,00/1,00/1,00
c. Secondary market of COBCRP and CDBCRP-NR 2204 1730 2448 978,0 2259
6 month term (amount / average interest rate) 91,0/7,77
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 24 October 24 October 27 October 28 October 29 October
Flow of foreign exchange position adjusted by forwards = a + b.i-c.i+e +f 71 71 224 41,7 433
Flow of foreign exchange position =a +b.ii-c.ii+e+f 16,9 16,9 -10,2 167,8 -138,2
a. Spot purchases with non-banking costumers 1127 1127 -164,3 1156 41130

. Purchases 130,3 130,3 1416 1319 1298
ii. () Sales 243,0 243,0 305,9 2475 2428
b. Forward purchases with non-banking costumers 363 363 -416 458 1142
. Pacted 736 736 1111 1787 2714
ii.  (-) Redemption 373 373 152,8 133,0 1571
¢. Forward selling with non-banking costumers 60.3 60.3 295 2553 193
. Pacted 93,1 93,1 1216 599,1 161,2
ii.  (-) Redemption 328 328 151,1 3438 1419
d. Interbank operations
. Spot 76,8 76,8 129,0 1309 2178
ii. Forward 10,0 10,0 55,0 48,5 30,0
e. Spot sales due to NDF redemption and swaps 83 83 381 3996 332
. Purchases 278 278 100,0 529,3 1232
ii. () Sales 36,0 36,0 138,1 1297 156,4
f. Net operations with other financial institutions 1333 1333 1905 947 73
g. Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec 3,108 3,108 3,108 3,103 3,090




