
August 23 August 24 August 25 August 26 August 27

1. Commercial bank current account before Central Bank operations 6,997.5 7,241.4 7,049.8 6,173.6 6,151.7
2. Monetary and exchange Central Bank operations before close of the day

       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP 2 139,2          200,0            73,0             999,9          2 005,2          700,02 500,1          200,0          300,0          1 000,0          1 960,22 499,9          200,0          300,0          1 000,1          1 416,42 499,8            50,0          101,0            54,0          1 200,0          1 300,22 499,9              50,0            200,0            300,0            352,9            1 000,0            500,0

Proposals received 2 144,2          490,0          673,0          2 137,5          2 005,2          701,02 706,9          625,0          963,0          2 032,5          1 960,23 138,5          520,0          808,0          1 572,6          1 416,42 617,6          160,0          381,0          414,0          1 796,7          1 302,92 968,9            130,0            450,0            379,0            427,9            1 708,5            760,5

Maturity 1 d.              88 d.              63 d.              9 d.              1 d.              1 d. 1 d.              87 d.              62 d.                8 d.              1 d. 1 d.              86 d.              61 d.               7 d.                1 d.  1 d.             123 d.             85 d.           60 d.              7 d.                  1 d.4 d.                115 d.             84 d.             59 d.             7 d.                 4 d.                4 d.

Interest rate : Minimum 2,40              3,05              2,80              2,45              2,18              2,372,40               3,05               2,88               2,40               2,182,40               3,05               2,90               2,38               2,182,40              3,30              3,00              2,90              2,45              2,18 2,42                3,29              3,09              2,95              2,45                2,18                2,18

               Maximum 2,48              3,05              2,91              2,48              2,48              2,372,48               3,05               2,90               2,47               2,482,48               3,05               2,90               2,47               2,482,48              3,30              3,09              2,95              2,47              2,48 2,50                3,29              3,09              3,02              2,50                2,39                2,40

               Average 2,46              3,05              2,87              2,48              2,43              2,372,46               3,05               2,90               2,47               2,382,47               3,05               2,90               2,45               2,402,47              3,30              3,09              2,93              2,47              2,41 2,47                3,29              3,09              3,02              2,48                2,29                2,30

Stock 23,679.8 23,495.7 23,534.7 24,270.4 24,373.2

Next maturity CD BCRP (August 31, 2010) 4,800.0 3,999.9

CD BCRP matured from 31 of August to 3 of September, 2010 4,800.0 8,552.8

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 159.7 159.7 159.7 159.7 159.7

Next maturity Swap (Aug. 31, 2010) 50.0

Swap matured from 31 of August to 3 of September, 2010 50.0

b.  Central Bank foreign currency operations at over-the-counter 195.9 346.9 269.7 232.2

i.  Purchase (millions of US$) 70.0 124.0 96.5 83.0

Average exchange rate (S/. US$) 2.7980 2.7977 2.7952 2.7980

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 1,076.1 1,628.0 1,633.4 1,238.3 1,481.2

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0.0090% 0.0090% 0.0090% 0.0090% 0.0094%

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

Interest rate 3.30% 3.30% 3.30% 3.30% 3.30%

c.  Monetary regulation credit

Interest rate 3.30% 3.30% 3.30% 3.30% 3.30%

d.  Overnight deposits in domestic currency 7.0 450.0 211.7

Interest rate 1.70% 1.70% 1.70% 1.70% 1.70%

5. Commercial bank current account in the BCR at close of the day 1,076.1 1,621.0 1,183.4 1,238.3 1,269.5

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 4,896.9 4,864.1 4,816.4 4,774.5 4,736.8

b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 9.1 9.0 8.9 8.8 8.7

c. Cumulative average current account in domestic currency (millions of S/.) 2,408.7 2,375.9 2,328.2 2,286.3 2,248.6

d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 4.5 4.4 4.3 4.2 4.2

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 221.5 194.0 302.4 228.5 429.9

Interest rate : Minimum / Maximum / Average 2,20/2,45/2,44 2,45/2,45/2,45 2,45/2,50/2,46 2,40/2,45/2,45 2,20/2,45/2,43

b.  Interbank operations (foreign currency) 247.8 397.5 71.3 30.6 43.5

Interest rate : Minimum / Maximum / Average 3,95/4,00/4,00 2,75/3,50/2,80 1,90/2,75/2,51 0,25/0,25/0,25 0,30/0,35/0,31

c.  Secondary market of CDBCRP and CDBCRP-NR 131.6 143.0 482.4 836.1 396.0

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$) August 20 August 23 August 24 August 25 August 26

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -49.5 -68.5 -86.6 58.3 24.9

Flow of foreign exchange position    = a + b.ii - c.ii + e + f -45.9 48.5 -146.3 107.6 -123.3

a. Spot purchases with non-banking costumers 98.0 119.3 31.5 166.1 20.2

i. Purchases 315.6 260.3 206.8 346.7 222.1

ii.  (-) Sales 217.5 141.0 175.3 180.6 201.9

b.  Forward purchases with non-banking costumers 55.8 -122.1 35.1 -14.6 70.9

i. Pacted 60.0 20.8 167.6 96.2 141.7

ii.  (-) Redemption 4.2 143.0 132.6 110.8 70.9

c.  Forward selling with non-banking costumers 59.3 -5.2 -24.7 34.6 -77.4

i. Pacted 96.3 87.8 67.4 155.3 52.7

ii.  (-) Redemption 36.9 92.9 92.0 120.7 130.1

d.  Interbank operations

i.           Spot 213.4 349.2 292.8 421.5 522.0

ii.          Forward 75.0 95.0 140.0 120.0 250.0

e. Spot sales due to NDF redemption and swaps 2.1 -51.2 -98.4 -47.6 14.6

i. Purchases 4.5 57.6 31.6 61.4 78.3

ii.  (-) Sales 2.3 108.8 130.0 109.0 63.7

f.  Net operations with other financial institutions -113.4 -69.6 -120.0 -1.0 -98.9

g.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2.7996 2.7990 2.7981 2.7987 2.7951

d. = day(s)
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