
 

13 December

1. Commercial bank current account before Central Bank operations 10 963,3

2. Monetary and exchange Central Bank operations before close of the day
Stock 520,0
Next maturity CD BCRP (December 20, 2010)
CD BCRP matured from 20 to 23 of December, 2010

iii.  Auction sale of CDV BCRP 100,0
Proposals received 314,0
Maturity 179 d.
Interest rate : Minimum 0,09

               Maximum 0,10
               Average 0,09

Stock 2 622,8
Next maturity CDV BCRP (January 20, 2011)
CDV BCRP matured from 20 to 23 of December, 2010

iv.  Auction sale of CDLD BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 450,0
Next maturity CDLD BCRP (January 19, 2011)
CDLD BCRP matured from 20 to 23 of December, 2010

v.  Auction sale of time deposits in domestic currency    50,0          2 999,9            499,9         1 800,0
Proposals received  150,0          3 619,5         1 077,7         2 584,2
Maturity 91 d.               1 d.             32 d.              1 d.
Interest rate : Minimum 3,16                2,85               3,03           2,91

               Maximum 3,16                3,00               3,04           3,00
               Average 3,16                2,98               3,04           2,96

Stock 20 059,3
Next maturity of Time Deposits (December 20, 2010)
Time Deposits matured from 20 to 23 of December, 2010

vi. Outcome of the Swap operation in foreign currency

Stock 6,0
Next maturity Swap (December 20, 2010)
Swap matured from 20 to 23 of December, 2010

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 (millions of US$)

i.  Purchase (millions of US$)
ii. Selling   (millions of US$)

d.  Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP

i.  Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP

3. Commercial bank current account before close of the day 5 513,5
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0,0089%

b.  Outcome of the direct temporary buying securities (Repo)
Interest rate 3,80%

c.  Monetary regulation credit
Interest rate 3,80%

d.  Overnight deposits in domestic currency
Interest rate 2,20%

5. Commercial bank current account in the BCR at close of the day 5 513,5
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 2 462,2
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4,0
c. Cumulative average current account in domestic currency (millions of S/.)
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*)

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 22,0

Interest rate : Minimum / Maximum / Average 2,95/2,95/2,95
b.  Interbank operations (foreign currency) 102,2

Interest rate : Minimum / Maximum / Average 0,40/1,50/0,88
c.  Secondary market of CDBCRP and CDBCRP-NR 570,0

6 month term (amount / average interest rate) 4,0/0,09
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) December 10

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 75,2
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 107,3
a. Spot purchases with non-banking costumers 174,0

i. Purchases 359,1
ii.  (-) Sales 185,1

b.  Forward purchases with non-banking costumers -2,7
i. Pacted 30,6
ii.  (-) Redemption 33,2
i. Pacted 29,4
ii.  (-) Redemption 88,3

d.  Interbank operations 58,9
i.           Spot
ii.          Forward 374,8

e. Spot sales due to NDF redemption and swaps 80,0
i. Purchases -22,5
ii.  (-) Sales 2,3

f.  Net operations with other financial institutions 24,8
g.  Monetary regulation credit -18,6

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,8275

d. = day(s)

w. = week(s)

m. = month(s)

y. = year(s)
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14 December 16 December 17 December
10 921,0 11 438,2 11 381,9

520,0 520,0 520,0
180,0 180,0

194,0 100,0           70,0 100,0
369,0 305,0          100,0 200,0
181 d. 181 d.          181 d. 181 d.
0,09 0,09            0,10 0,09
0,09 0,09            0,10 0,09
0,09 0,09           0,09 0,09

2 816,8 3 095,8 3 195,8
100,0 100,0

450,0 450,0 450,0
100,0 100,0

2 999,9          250,0            770,0         1 900,0 3 876,8            200,1         2 166,0 4 000,0             20,0         2 989,6
3 849,0          350,0            820,0         1 986,3 3 876,8            483,0         2 166,0 4 020,6            220,0         2 989,6
1 d.                  90 d.             30 d.            1 d. 1 d.             60 d.            1 d. 3 d.             59 d.            3 d.
2,90                  3,16             3,02             2,94 2,97             3,06             2,97 2,96             3,09             2,95
2,99                  3,16             3,05             3,00 3,00             3,10             3,00 3,00             3,10             3,00
2,98                  3,16             3,04             2,98 3,00             3,08             2,99 3,00             3,10             2,99

20 429,3 19 472,4 19 439,2
7 042,8 8 889,6
7 042,8 9 389,6

6,0 6,0 6,0
6,0 6,0

4 807,1 5 025,3 4 272,3

0,0104% 0,0104% 0,0101%

3,80% 3,80% 3,80%

3,80% 3,80% 3,80%

2,20% 2,20% 2,20%
4 804,7 5 025,3 4 272,3
2 462,2 2 462,2 2 462,2

4,0 4,0 4,0

247,0 266,0 597,0
2,95/2,95/2,95 2,95/2,95/2,95 2,95/3,00/2,99

131,7 189,4 188,9
0,30/0,30/0,30 0,25/0,30/0,26 0,25/0,30/0,27

574,0 440,0 490,0
4,0/0,09

December 13 December 15 December 16

-69,1 -22,3 28,1
-2,6 40,6 69,6
78,7 48,7 144,0
379,8 295,5 276,3
301,1 246,8 132,3

-137,2 -10,2 -85,8
220,2 43,6 171,4
357,3 53,8 257,2
-70,6 52,7 -44,4
78,0 129,8 180,3
148,7 77,1 224,7

522,3 344,5 636,5
5,0 31,0 55,0

-294,8 16,0 -93,2
43,7 57,7 150,0
338,5 41,7 243,2
4,8 -0,7 -13,8

2,8259 2,8181 2,8194
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