
22 June 25 June 26 June 27 June 28 June
1. Commercial bank current account before Central Bank operations 607,5 563,3 606,9 602,6 742,2
2. Monetary and exchange Central Bank operations before close of the day
       a.  Central Bank monetary operations

i.  Auction sale of CDBCRP 450,0 329,0 348,0 400,0 600,0
Proposals received 450,0 450,0 440,0 404,0 622,5
Maturity 3 days 1 day 1 day 1 day 4 days
Interest rate : Minimum / Maximum / Average 4.49/4.49/4.49 4.49/4.53/4.53 4.53/4.53/4.53 4.49/4.53/4.50 4.50/4.55/4.51
Stock 15.902,2 15.781,2 15.800,2 15.852,2 15.852,2
Next maturity CDBCRP (Jun 25, 2007) 1.280,0
CDBCRP matured  from June 25 to June 28, 2007 1.280,0

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

iii.  Auction sale of CDRBCRP
Proposals received
Maturity
Interest rate : Minimum / Maximum / Average
Stock
Next maturity CDRBCRP

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 157,5 234,3 258,9 202,6 142,2
4. Central Bank monetary operations 

a.  SWAP operations of foreign currency.  Amount (millions of S/.)
Fee (daily efective rate) 0,0048% 0,0048% 0,0048% 0,0048% 0,0052%

b.  Outcome of the direct temporary buying securities (Repo)
Interest rate 5,25% 5,25% 5,25% 5,25% 5,25%

c.  Monetary regulation credit
Interest rate 5,25% 5,25% 5,25% 5,25% 5,25%

d.  Overnight deposits in domestic currency 1,0 83,0 84,0 70,6 37,1
Interest rate 3,75% 3,75% 3,75% 3,75% 3,75%

5. Commercial bank current account in the BCR at close of the day 156,5 151,3 174,9 132,0 105,1
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 1.795,3 1.754,5 1.743,8 1.732,2 1.720,6
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 6,9 6,7 6,7 6,6 6,6
c. Cumulative average current account in domestic currency (millions of S/.) 494,9 454,0 443,3 431,8 420,1
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1,9 1,7 1,7 1,7 1,6

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 201,1 173,8 127,4 282,0 220,0

Interest rate : Minimum / Maximum / Average 4.40/4.55/4.49 4.50/4.55/4.51 4.50/4.60/4.52 4.50/4.50/4.50 4.50/4.55/4.51
b.  Interbank operations (foreign currency) 6,0 7,0 19,0 8,0 44,0

Interest rate : Minimum / Maximum / Average 5.25/5.25/5.25 5.25/5.25/5.25 5.20/5.25/5.22 4.90/5.25/5.12 5.25/5.25/5.25
c.  Secondary market of CDBCRP 66,0 44,0 114,0 56,5 44,1

6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 2.0/5.08 10.0/5.08 5.0/5.08
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 21 June 22 June 25 June 26 June 27 June
Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -27,5 73,1 43,3 -65,4 1,5
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 57,8 36,3 67,3 3,0 15,4
a. Spot purchases with non-banking costumers 44,6 67,2 80,5 17,2 22,6

i. Purchases 170,5 181,2 164,0 137,9 132,3
ii.  (-) Sales 125,9 113,9 83,5 120,7 109,7

b.  Forward purchases with non-banking costumers -44,8 4,5 20,4 -120,1 -35,9
i. Pacted 150,9 95,6 46,6 152,4 38,9
ii.  (-) Redemption 195,7 91,1 26,2 272,5 74,8

c.  Forward selling with non-banking costumers 40,4 -32,3 44,3 -51,7 -22,1
i. Pacted 143,4 50,8 98,3 105,0 35,2
ii.  (-) Redemption 102,9 83,1 53,9 156,7 57,2

d.  Interbank operations
i.           Spot 103,5 103,5 88,5 110,0 111,5
ii.          Forward 18,0 15,0 32,0 5,0 25,0

e. Spot sales due to NDF redemption and swaps -86,9 -43,1 24,0 -133,9 -22,1
i. Purchases 90,5 23,9 39,0 135,1 50,0
ii.  (-) Sales 177,4 67,0 15,0 269,0 72,1

f.  Net operations with other financial institutions 7,4 4,2 -9,5 4,0 -2,7
g.  Monetary regulation credit

           Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,169 3,171 3,172 3,172 3,171
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