
October 18 October 19 October 20 21 Octubre 22 Octubre

1. Commercial bank current account before Central Bank operations 9 032,1 8 558,1 8 558,1 6 909,9 6 388,3

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

i.  Auction sale of CD BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 6 859,0 5 259,0 4 634,0 4 634,0 4 434,0
      Próximo vencimiento de CD BCRP (25 de octubre de 2010)Next maturity CD BCRP (October 25, 2010) 200,0 1 777,1
      Vencimientos de CD BCRP del  25 al 29 de octubre de 2010CD BCRP matured from 25 to 29 of October, 2010 200,0 2 123,0
iii.  Auction sale of CDV BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 400,0 400,0
Next maturity CDV BCRP (January 11, 2011) 100,0 100,0

      Vencimientos de CDV BCRP del 25 al 29 de octubre del 2010CDV BCRP matured from 25 to 29 of October, 2010
v.  Auction sale of time deposits in domestic currency 2 500,1          1 000,0        1 000,0          2 200,1        3 500,0          100,0          900,0         1 000,1           700,0 3 360,9          500,0          230,1          1 000,0 1 999,9          100,0          477,5          2 144,0 2 478,0           1 499,9

Proposals received 4 128,4           1 100,0        1 880,8         2 582,6        4 000,9          200,0        1 203,0        1 131,5        1 075,8 3 360,9          553,0          345,1          1 448,0 2 143,8          100,0          498,5          2 264,1 2 478,0            1 618,8
Maturity                 1 d.              63 d.              15 d.              1 d.                1 d.            92 d.            62 d.            15 d.            1 d. 1 d.            62 d.            15 d.            1 d. 1 d.            92 d.            14 d.            1 d.  3 d.               3 d.
Interest rate : Minimum           2,97              3,06              2,98              2,90              2,97            3,14            3,08            2,99            2,90 2,96            3,09            3,01            2,92 2,96            3,17            2,99            2,94 2,96                2,90

               Maximum           3,00              3,10              3,00              3,00              3,00            3,17            3,10            3,02            2,99 3,00            3,10            3,02            2,98 3,00            3,17            3,02            2,99 3,00                2,99
               Average            2,99              3,08              3,00              2,97               2,99            3,16            3,09            3,01            2,97 2,99            3,10            3,02            2,96 2,99            3,17            3,01            2,96 2,98                2,95

Stock 20 851,1 22 351,0 22 242,1 22 602,6 22 436,6
      Próximo vencimiento de Depósitos (25 octubre del 2010)Next maturity of Time Deposits (October 25, 2010) 4 360,9 4 143,9 4 687,9
      Vencimientos de Depósitos del 25 al 29 de octubre del 2009Time Deposits matured from 25 to 29 of October, 2010 4 360,9 4 143,9 5 735,9
vi. Outcome of the Swap operation in foreign currency

Stock 19,2 19,2 19,2 19,2 19,2
Next maturity Swap (October, 25, 2010) 8,7
Swap matured from 25 to 29 of October, 2010 9,2

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 2 331,9 2 358,0 2 941,7 2 188,5 2 410,4
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0,0090% 0,0090% 0,0090% 0,0090% 0,0078%

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

c.  Monetary regulation credit
Interest rate 3,80% 3,80% 3,80% 3,80% 3,80%

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

5. Commercial bank current account in the BCR at close of the day 2 331,9 2 358,0 2 941,7 2 188,5 2 410,4
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 2 483,5 2 483,5 2 483,5 2 483,5 2 483,5
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4,4 4,3 4,3 4,3 0,0
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) s/m 65,0 96,0 325,5 457,0

Interest rate : Minimum / Maximum / Average 3,00/3,00/3,00 2,65/2,65/2,65 2,98/3,00/2,99 2,95/3,00/2,98
b.  Interbank operations (foreign currency) 87,9 159,1 92,9 109,0 260,8

Interest rate : Minimum / Maximum / Average 2,50/5,00/3,93 2,50/2,55/2,50 2,00/2,00/2,00 2,00/3,00/2,18 2,50/4,50/4,21
c.  Secondary market of CDBCRP and CDBCRP-NR 10,0 188,2 219,6 95,0 289,5

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$) October 15 October 18 October 19 October 20 October 22

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 158,4 15,2 -27,1 -0,8 -68,8
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 175,0 35,0 36,9 30,9 -164,0
a. Spot purchases with non-banking costumers 229,2 152,8 107,0 157,7 -91,3

i. Purchases 362,4 314,0 310,0 331,0 292,1
ii. (-) Sales 133,2 161,2 203,1 173,3 383,4

b.  Forward purchases with non-banking costumers -7,9 -42,1 -47,9 -32,6 52,1
i. Pacted 34,1 54,1 131,7 121,3 221,1
ii. (-) Redemption 42,0 96,2 179,6 153,9 169,0
i. Pacted 8,8 -22,2 16,0 68,7 98,0
ii. (-) Redemption 92,7 118,9 97,6 69,7 141,1

d.  Interbank operations 84,0 141,2 81,6
i.           Spot 763,9 585,7
ii.          Forward 360,3 328,0 1063,7 140,0 60,0

e. Spot sales due to NDF redemption and swaps 50,5 10,0 45,0 -150,4 -97,7
i. Purchases -1,9 -50,6 -159,0 1,7 64,8
ii. (-) Sales 27,2 37,9 20,0 152,0 162,5

f.  Net operations with other financial institutions 29,1 88,5 179,0 -60,6 -2,9
g.  Monetary regulation credit -10,3 -22,2 -9,1

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,7916 2,7929
2,7935 2,7922 2,7937 2,7916

d. = day(s)

w. = week(s)

m. = month(s)

y. = year(s)
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