CENTRAL RESERVE BANK OF PERU

MONETARY AND EXCHANGE OPERATION

(Millions S/.)
November 11 November 12 November 13 November 14 November 15
1. Commercial bank current account before Central Bank operations 4238 339,9 365.2 189,3 159.2
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 60.0 60.0 300 400 501 750 500
Proposals received 197,2 298,7 188,7 197,7 186,0 304,2 2006
Maturity CD BCRP 14 weeks 6 months 1 year 5 months 7 months 20 weeks 1 year
Interest rate : Minimum / Maximum / Average 4,25/4,69/4,48 4,79/500/ 495 573/6,04/590 42714551446 450/4,79/4,73 4,00/424/4,14  4,94/539/4,99
Stock of CD BCRP 16052 16453 1660,3 1660,3 1660,3
Next maturity CD BCRP ( November 27' 2002) 30,0
CD BCRP matured from November 18' to 22' 2002
ii. Outcome of the buying auction sale CD BCRP and BTP (Repo) 72 200
Proposals received 72 815
Maturity CD BCRP and BTP 1day 3days
Interest rate : Minimum / Maximum / Average 3,45/3,65/357 3,50/3,70/3,57
iii. Auction sale of CDR BCRP
Proposals received
Maturity CDR BCRP
Interest rate : Minimum / Maximum / Average
Nominal Stock of CDR BCRP 3190 319,0 3190 319,0 3190
Adjusted Stock of CDR BCRP 3163 316,3 316,1 316,3 3165
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (equivalent in millions of S.)
Amount (millions of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (equivalent in millions of S.)
Amount (millions of US$)
Average exchange rate (S/. US$)
3 Commercial bank current account before close of the day 2738 2498 240.2 196,5 1792
4. Central Bank monetary operations
a. SWAP operations of foreign currency. Amount (millions of S/.
Interest rate 0,00970% 0,00980% 0,00980% 0,00980% 0,00980%
b. Outcome of the direct temporary buying CD BCRP and BTP (Repo) 137
Fee (daily efective rate) 4,75% 4,75% 4,75% 4,75% 4,75%
c. Short term credit (with CD BCRP
Fee (daily efective rate) 4,75% 4,75% 4,75% 4,75% 4,75%
d. Overnight deposits in domestic currency 6.4
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
5. Commercial bank current account in the BCRP at close of the day 267.4 263,5 240.2 196,5 1792
a. Cumulative average reserve balances in domestic currency (millions of S7.) (%) 888,0 890,9 8915 889,0 8856
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirg 6,9 6,9 6,9 6,9 68
¢. Cumulative average current account in domestic currency (millions of S/.) 2288 2317 2323 2298 2264
d._Cumulative average current account in domestic currency (% of liabilities subject to reserve requiret 18 18 18 18 17
6. Interbank markey and Secondary market of CD BCRP
a. Interbank operations (domestic currency) 1918 1921 1624 2389 1756
Interest rate : Minimum / Maximum / Average 3,75/4,10/3,95 3,70/4,00/3,84 3,40/4,00/3,74 3,40/3,80/3,73 3,25/4,00/3,76
b. Interbank operations (foreign currency) 823 883 107.3 927 90.0
Interest rate : Minimum / Maximum / Average 1,60/2,13/2,07 1,60/2,11/2,08 1,05/2,13/1,93 1,60/2,10/2,06 1,60/2,12/2,07
c. Secondary market of CD BCRP 50 20
Interest rates (rentability for the buyer) : Minimum / Maximum / Average 4,00/4,5014,20 415/415/415
7. Operations in the foreign exchange market (millions of USS)
Flow of foreign exchange position adjusted by forwards ** = a+b.i-ci+e+f 14,7 4.8 2,7 2.2 25
Flow of foreign exchange position ** =a+ bii - c.ii+ e + f 131 71 7.9 87 14
a. Spot purchases with non-banking costumers (**) 14,0 ENY 72 91 22
i. Purchases 431 60,7 59,1 712 463
i. () Sales 571 618 519 62,1 441
b. Forward purchases with non-banking costumers () 9.6 62 07 159 33
i. Pacted 16,2 45
i. (-) Redemption 96 62 07 03 12
¢. Forward selling with non-banking costumers (**) 80 85 9.9 269 72
i. Pacted 7.2 130 272 54,1 39,6
i. () Redemption 152 214 173 272 324
d. Interbank operations (**)
i. Spol 913 577 81,7 125,9 535
. Forward 2,0 40 6,0 40 1,0
e. Spot sales due to NDF redemption and swaps (**) 45 93 173 266 304
i. Purchases 14,0 153 173 26,6 304
i.  (-) Sales 95 6,0
f. Net operations with other financial institutions 20
g. Short term credit 1000
Interest rate 2,41871%
Note: Interbank exchange rate 3,601 3,600 3,509 3,601 3,602

* Preliminary data. ** Preliminary data for 1ast day




