
July 19 July 20 July 21 July 22 July 23

1. Commercial bank current account before Central Bank operations 4 473,0 4 233,6 5 161,9 4 173,1 4 279,6
2. Monetary and exchange Central Bank operations before close of the day

       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP  200,0               300,0                 800,0               2 754,4 250,0                  500,0                 799,9               2 299,9 300,0                  500,0               1 000,0              2 874,2 200,0                300,0                   500,0                3 000,0  150,0                 400,0                165,0                700,0               2 150,0

Proposals received  318,0               923,6              1 683,4               2 754,4 425,0               1 067,0              1 454,1               2 321,8 705,0               1 165,0               1 872,8              2 874,2 411,0                520,7                1 554,5                3 412,9  209,0                 575,0                365,0              1 245,0              2 712,7

Maturity 80 d.                28 d.                  7 d.                    1 d. 79 d.                  27 d.                    7 d.                      1 d. 90 d.                  62 d.                    14 d.                      1 d. 89 d.                  61 d.                    14 d.                      1 d. 140 d.                88 d.                 60 d.                   14 d.                  3 d.

Interest rate : Minimum 2,10                 2,00                 1,90                 1,78 2,10                    2,01                    1,94                    1,78 2,12                    2,07                    1,96                    1,82 2,12                    2,05                    1,98                      1,89 2,34                  2,10                  2,07                  1,98                  1,87

               Maximum 2,12                 2,03                 1,98                 2,00 2,12                    2,02                    1,97                    2,00 2,12                    2,07                    2,00                    2,00 2,12                    2,07                    1,99                      2,00 2,45                  2,15                  2,13                  1,99                  1,98

               Average 2,12                 2,03                 1,95                 1,89 2,12                    2,02                    1,96                    1,92 2,12                    2,07                    1,99                    1,94 2,12                    2,07                    1,99                      1,95 2,43                  2,15                  2,10                  1,99                  1,93

Stock 19 363,6 19 663,4 19 337,8 19 663,6 18 971,3

Next maturity CD BCRP (July. 26, 2010) 2 950,0

CD BCRP matured from 26 to 27 of July, 2010 3 749,9

ii. Outcome of the buying auction sale securities (Repo)

Stock

iii.  Auction sale of CDR BCRP

Stock

iv.  Auction sale of time deposits in domestic currency

Stock

v.  Auction sale of CD BCRP with Restricted Negotiation

Stock

vi. Outcome of the Swap operation in foreign currency

Stock 259,7 259,7 259,7 259,7 259,7

Next maturity Swap (Aug. 16, 2010) 50,0

Swap matured from 26 to 27 of July, 2010

b.  Central Bank foreign currency operations at over-the-counter 338,8 677,5 451,6

i.  Purchase (millions of US$) 120,0 240,0 160,0

Average exchange rate (S/. US$) 2,823 2,823 2,823

ii. Selling   (millions of US$)

Average exchange rate (S/. US$)

c.  Operations with Tesoro Publico (millions of US$) -50,0

i.  Purchase (millions of US$)

ii. Selling   (millions of US$) 50,0

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 757,4 383,8 487,7 850,6 1 166,2

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0089% 0,0089% 0,0089% 0,0089% 0,0089%

b.  Outcome of the direct temporary buying securities (Repo)

Interest rate 2,80% 2,80% 2,80% 2,80% 2,80%

c.  Monetary regulation credit

Interest rate 2,80% 2,80% 2,80% 2,80% 2,80%

d.  Overnight deposits in domestic currency 90,0 428,0 531,0

Interest rate 1,20% 1,20% 1,20% 1,20% 1,20%

5. Commercial bank current account in the BCR at close of the day 757,4 293,8 487,7 422,6 635,2

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 4 211,9 4 247,1 4 177,6 4 111,4 4 060,2

b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 8,3 8,3 8,2 8,1 8,0

c. Cumulative average current account in domestic currency (millions of S/.) 2 035,8 1 948,7 1 879,1 1 812,9 1 761,7

d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 4,0 3,8 3,7 3,6 3,5

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 426,5 367,5 198,0 260,5 327,0

Interest rate : Minimum / Maximum / Average 2,00/2,00/2,00 1,95/2,00/2,00 2,00/2,00/2,00 2,00/2,00/2,00 2,00/2,00/2,00

b.  Interbank operations (foreign currency) 202,7 324,0 164,0 125,3 285,3

Interest rate : Minimum / Maximum / Average 3,50/4,25/3,74 2,00/3,25/2,54 1,50/2,00/1,68 1,00/1,50/1,06 1,00/2,00/1,45

c.  Secondary market of CDBCRP and CDBCRP-NR 217,1 237,4 279,2 330,4 446,0

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$) July 16 July 19 July 20 July 21 July 22

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 61,5 -9,9 105,5 64,0 -114,1

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 131,2 -53,4 85,5 -21,7 -160,4

a. Spot purchases with non-banking costumers 131,7 122,9 100,9 21,1 169,3

i. Purchases 278,1 278,1 272,2 218,8 305,2

ii.  (-) Sales 146,4 155,2 171,3 197,7 135,9

b.  Forward purchases with non-banking costumers -17,1 -183,0 10,3 33,5 -55,4

i. Pacted 25,5 95,5 122,3 176,3 88,4

ii.  (-) Redemption 42,5 278,5 112,0 142,8 143,9

c.  Forward selling with non-banking costumers 52,6 -226,5 -9,7 -52,2 -101,8

i. Pacted 129,0 76,7 121,5 61,5 85,1

ii.  (-) Redemption 76,4 303,2 131,2 113,7 187,0

d.  Interbank operations

i.           Spot 92,6 458,5 270,7 341,0 388,3

ii.          Forward 50,0 60,0 105,0 166,0 105,0

e. Spot sales due to NDF redemption and swaps 33,3 -31,9 3,4 -62,6 8,5

i. Purchases 72,8 226,6 112,7 78,0 149,9

ii.  (-) Sales 39,5 258,5 109,3 140,6 141,5

f.  Net operations with other financial institutions 0,0 -119,8 0,3 -9,4 -295,1

g.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,8237 2,8227 2,8249 2,8262 2,8229

d. = day(s)
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