
September 14 September 15 September 16 September 17 September 18
1. Commercial bank current account before Central Bank operations 1 258,5 1 281,3 1 017,3 1 044,6 923,9
2. Monetary and exchange Central Bank operations before close of the day
       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP 1 123,5 837.0         250.0   499.9       400.0 673.0          349.1 411.5          259.0
Proposals received 1 123,5 837.0         403.0 1 029.0      519.8 673.0          351.1 411.5          259.0
Maturity 1 d. 1 d.          1 d. 1 d.          1 d. 1 d.          1 d. 3 d.          3 d.
Interest rate : Minimum 1,01 1,05          1,09 1,01          1,09 1,09          1,09 1,13          1,20

               Maximum 1,23 1,23          1,20 1,20          1,23 1,23          1,23 1,24          1,24
               Average 1,09 1,19          1,17 1,15          1,18 1,20          1,20 1,21          1,22

Stock 9 780,1 9 743,6 9 556,5 9 678,7 9 327,1
Next maturity CD BCRP (Sep. 18, 2009) 670,5
CD BCRP matured from 18 of September, 2009 670,5

ii. Outcome of the buying auction sale securities (Repo)
Stock 109,1 109,1 109,1 109,1 109,1
Next maturity Repo (Nov 20, 2009) 109,1
CD BCRP matured from 18 of September, 2009

iii.  Auction sale of CDR BCRP
Stock 655,0 655,0 655,0 655,0 655,0
Next maturity CDR BCRP (Sep 21, 2009) 200,0
CDR BCRP matured from 18 of Septembre, 2009 350,0

iv.  Auction sale of time deposits in domestic currency -,- -,- -,- -,- -,-
Stock

v.  Auction sale of CD BCRP with Restricted Negotiation
Stock 330,5 330,5 330,5 330,5 330,5
Next maturity CD BCRP-NR (Sep. 25, 2009) 100,0
CD BCRP-NR matured from 18  of September, 2009

vi. Outcome of the Swap operation in foreign currency 6,0
Stock 228,8 228,8 228,8 228,8 234,8
Next maturity Swap (Jan. 25, 2010) 39,8
Swap matured from 18 of September, 2009

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 295,0 333,8 277,4 187,5 399,4
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0,0052% 0,0052% 0,0052% 0,0052% 0,0052%

b.  Outcome of the direct temporary buying securities (Repo)
Interest rate 2,05% 2,05% 2,05% 2,05% 2,05%

c.  Monetary regulation credit
Interest rate 2,05% 2,05% 2,05% 2,05% 2,05%

d.  Overnight deposits in domestic currency 25,9 23,6 2,6 1,9 4,0
Interest rate 0,45% 0,45% 0,45% 0,45% 0,45%

5. Commercial bank current account in the BCR at close of the day 269,1 310,2 274,8 185,6 395,4
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 3 157,8 3 116,2 3 077,5 3 038,2 3 014,9
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requireme 7,4 7,3 7,2 7,1 7,0
c. Cumulative average current account in domestic currency (millions of S/.) 934,9 893,2 854,6 815,2 791,9
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requireme 2,2 2,1 2,0 1,9 1,8

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 634,0 571,5 622,0 646,7 554,1

Interest rate : Minimum / Maximum / Average 1.15/1.20/1.16 1.10/1.30/1.19 1.10/1.15/1.15 1.15/1.25/1.16 1,15/1,25/1,20
b.  Interbank operations (foreign currency) 82,0 137,0 158,0 159,5 143,0

Interest rate : Minimum / Maximum / Average 0.21/0.22/0.22 0.21/0.22/0.21 0.21/0.22/0.22 0.22/0.22/0.22 0,22/0,22/0,22
c.  Secondary market of CDBCRP and CDBCRP-NR 42,0 51,0 14,0 17,0 56,5

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$) September 11 September 14 September 15 September 16 September 17
Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -33,5 24,5 -89,1 -13,0 61,6
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 9,7 23,9 5,1 32,0 52,6
a. Spot purchases with non-banking costumers 14,9 14,9 25,8 41,8 72,4

i. Purchases 242,4 187,7 162,9 222,8 201,2
ii.  (-) Sales 227,5 172,7 137,1 181,0 128,8

b.  Forward purchases with non-banking costumers 17,5 -22,1 52,6 192,2 -118,8
i. Pacted 122,8 118,9 181,5 282,2 154,6
ii.  (-) Redemption 105,2 140,9 128,9 90,0 273,4

c.  Forward selling with non-banking costumers 64,5 -22,6 146,8 237,1 -127,7
i. Pacted 99,2 183,9 287,8 334,5 139,6
ii.  (-) Redemption 34,7 206,5 141,0 97,5 267,3

d.  Interbank operations
i.           Spot 290,8 251,4 587,2 494,4 701,7
ii.          Forward 70,0 95,0 110,0 15,0 64,0

e. Spot sales due to NDF redemption and swaps -68,0 72,6 2,5 9,6 -5,9
i. Purchases 34,1 206,3 129,4 97,4 266,6
ii.  (-) Sales 102,1 133,7 126,9 87,8 272,5

f.  Net operations with other financial institutions -4,0 2,0 -11,0 -12,0 -20,0
g.  Monetary regulation credit
Note: Interbank exchange rate (Source: Datatec) 2,9244 2,9219 2,9174 2,8998 2,8972
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