
 Nov 5  Nov 6  Nov 7  Nov 8  Nov 9

1. Commercial bank current account before Central Bank operations 17 364,8 19 645,7 19 456,7 19 540,5 19 856,9

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

i.  Auction sale of CD BCRP  50,0         100,0       100,0 100,0   50,0          100,0  200,0
Proposals received 313,9         435,0       392,8 303,3 271,5          301,2 411,0
Maturity 182 d         182 d       366 d 365 d 364 d          364 d 95 d
Interest rate : Minimum 3,79           3,81        3,80 3,92 3,94            3,94 3,81

               Maximum 3,91           3,85        3,96 4,00 3,96            4,00 4,10
               Average 3,81           3,84        3,89 3,97 3,96            3,96 4,04

Stock 21 700,0 20 400,0 20 500,0 20 410,0 20 610,0
Next maturity CD BCRP (November 27, 2012) 220,0
CD BCRP matured from 12 to 16 November, 2012

v.  Auction sale of time deposits in domestic currency 1 000,0 3 099,8 2 900,2 3 600,0 4 400,0
Proposals received 3 636,0 6 420,7 7 516,8 9 453,7 10 691,5
Maturity 1 d 1 d 1 d 1 d 3 d
Interest rate : Minimum 3,90 4,10 4,05 4,10 4,09

Maximum 4,22 4,20 4,19 4,18 4,17
               Average 4,19 4,18 4,18 4,17 4,15

Stock 1 000,0 3 099,8 2 900,2 3 600,0 4 400,0
Next maturity of Time Deposits (November 12, 2012) 4 400,0
Time Deposits matured from 12 to 16 November, 2012 4 400,0

b.  Central Bank foreign currency operations at over-the-counter 52,2 52,0 52,1 52,2 52,2
i.  Purchase (millions of US$) 20,0 20,0 20,0 20,0 20,0

Average exchange rate (S/. US$) 2,6092 2,6018 2,6069 2,6079 2,6120
ii. Selling   (millions of US$)

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 16 417,0 16 348,0 16 508,6 15 842,7 15 309,1
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0,0135% 0,0135% 0,0135% 0,0135% 0,0134%

b.  Outcome of the direct temporary buying securities (Repo)
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%

c.  Monetary regulation credit
Interest rate 5,05% 5,05% 5,05% 5,05% 5,05%

d.  Overnight deposits in domestic currency
Interest rate 3,45% 3,45% 3,45% 3,45% 3,45%

5. Commercial bank current account in the BCR at close of the day 16 417,0 16 348,0 16 508,6 15 842,7 15 309,1
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 13 296,7 13 296,7 13 296,7 13 296,7 17 271,5
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 16,9 16,9 16,9 16,9 21,0
c. Cumulative average current account in domestic currency (millions of S/.) 11 234,1 4 493,6 12 950,2 13 458,6 13 664,2
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 12,3 12,3 12,3 12,3 16,6

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 443,0 444,0 1 001,2 1 042,2 943,7

Interest rate : Minimum / Maximum / Average 4,20/4,25/4,25 4,25/4,25/4,25 4,20/4,25/4,24 4,20/4,25/4,24 4,20/4,25/4,25
b.  Interbank operations (foreign currency) 15,0 32,0 37,6 4,5 22,5

Interest rate : Minimum / Maximum / Average 2,50/2,50/2,50 3,00/3,50/3,13 3,50/3,70/3,55 3,80/3,80/3,80 5,00/5,80/5,53

c.  Secondary market of CDBCRP and CDBCRP-NR 850,0 770,0 1 083,7 862,0 918,1

6 month term (amount / average interest rate) 40,2 / 3,86
12 month term (amount / average interes rate) 43,5/ 3,95 83,1 / 3,95
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$)  Nov 2  Nov 5  Nov 6  Nov 7  Nov 8

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -31,1 161,9 27,9 67,9 7,1
Flow of foreign exchange position    = a + b.ii - c.ii + e + f -29,3 109,2 8,0 147,7 75,7
a. Spot purchases with non-banking costumers -44,1 134,7 27,5 147,3 91,8

i. Purchases 83,8 405,8 342,9 523,3 311,5
ii. (-) Sales 127,9 271,1 315,4 376,0 219,7

b.  Forward purchases with non-banking costumers -33,0 85,5 179,8 0,5 -30,9
i. Pacted 3,2 310,8 256,8 183,4 133,9
ii. (-) Redemption 36,1 225,3 77,0 182,9 164,8

C.  Forward sells with non-banking costumers -31,2 32,9 159,9 80,2 37,7
i. Pacted 71,2 241,7 237,1 347,7
ii. (-) Redemption 31,2 38,4 81,7 156,9 310,0

d.  Interbank operations

i.           Spot 1250,5 1414,0 1262,0 1079,0

ii.          Forward 128,0 210,0 158,0 144,0

e. Spot sales due to NDF redemption and swaps 9,9 -188,2 5,4 -13,6 144,2

i. Purchases 31,0 2,6 57,9 154,2 298,6

ii. (-) Sales 21,1 190,8 52,5 167,8 154,4

f.  Net operations with other financial institutions -24,1 -20,2 -12,1 -15,1

g.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) -.- 2,6047 2,6071 2,6036 2,6058

(*) Preliminar information

d.    =   day(s)

w.  =   week(s)

m.   =   month(s)

y.   =   year(s)
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