
October 11 October 12 October 13 October 14 October 15
1. Commercial bank current account before Central Bank operations 18 592,2 16 844,3 13 970,8 12 242,3 10 972,1

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 10 923,9 9 423,9 8 057,0 7 247,0
Next maturity CD BCRP (October 18, 2010)
CD BCRP matured from 18 to 22 of October, 2010
CD BCRP matured from 24 to 27 of November, 2009

iii.  Auction sale of CDV BCRP 100,0 100,0 100,0 100,0
Proposals received 150,0 250,0 250,0 600,0 250,0
Maturity 3 m. 3 m. 3 m. 3 m. 3 m.
Interest rate : Minimum 0,1 0,1 0,1

               Maximum 0,1 0,1 0,1 0,1
               Average 0,1 0,1 0,1 0,1

Stock 100,0 200,0
Next maturity CDV BCRP (October 18, 2010)
CDV BCRP matured from 18 to 22 of October, 2010

iv.  Auction sale of time deposits in domestic currency 4 000,0      2 743,0      710,0      6 000,0 5 000,0   3 000,0     1 048,0   3 962,24 999,9          200,0        1 500,0          999,9         3 335,1      4 999,9          750,0        1 000,0          2 032,0                 3 500,0          1 000,0        1 200,0          2 000,0        
Proposals received 5 815,0      2 773,0    2 674,0     7 146,2 6 925,1    4 530,0    1 053,0   3 962,25 340,4          641,0        2 602,0        2 614,0        3 335,1      5 310,8        1 101,0       1 393,0          2 032,0         3 950,6           1 051,0        1 525,0         2 621,0        
Maturity 1 d.        31 d.        14 d.        1 d. 1 d.        31 d.        14 d.        1 d.1 d.              58 d.           33 d.             7 d.                1 d.              1 d.              61 d.           32 d.             1 d.                        3 d.                61 d.            32 d.             3 d.                
Interest rate : Minimum 2,95        3,02        2,99        2,90 2,98        3,04        3,00        2,922,98             3,06            3,04               2,99               2,922,97              3,05           3,03              2,95                      2,98              3,05           3,02              2,90              

               Maximum 3,00        3,05        3,02        3,00 3,00        3,05        3,02        3,003,00             3,06            3,04               3,00               3,003,00              3,06           3,03              3,00                        3,00              3,07           3,04              3,00              
               Average 2,99        3,05        3,01        2,98 3,00        3,05        3,01        2,983,00             3,06            3,04               2,99               2,96 3,00              3,05           3,03              2,99                         3,00              3,05           3,03              2,98               

Stock 16 462,8 18 535,9 18 982,8 19 650,9
Next maturity of Time Deposits (October 18, 2010) 8 961,8 8 335,0 7 031,9 3 500,0
Time Deposits matured from 18 to 22 of October, 2010 8 961,8 8 335,0 7 031,9 6 499,9

b.  Central Bank foreign currency operations at over-the-counter 83,6
i.  Purchase (millions of US$) 30,0

Average exchange rate (S/. US$) 2,7870
ii. Selling   (millions of US$)

Average exchange rate (S/. US$)
c.  Operations with Tesoro Publico (millions of US$)

i.  Purchase (millions of US$) 27,7 27,7
ii. Selling   (millions of US$) 8,5 8,5

d.  Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP

i.  Repurchase of CD BCRP and CD BCRP-NR 97,5 203,4
ii. Purchase of BTP 35,0 73,0

3. Commercial bank current account before close of the day 2,8 2,8 2 919,5 3 360,4 3 272,1
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0,0090% 0,0090% 0,0102%

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

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

d.  Overnight deposits in domestic currency 1400,00%
Interest rate 513670,00% 393750,00% 2,20% 2,20% 2,20%

5. Commercial bank current account in the BCR at close of the day 2 919,5 3 360,4 3 258,1
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 2 483,5 2 483,5 2 483,5
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*)0,0 0,0 4,5 4,5 4,5
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) (*)0,0 0,0

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 0,0 0,0 s/m 41,0 223,0

Interest rate : Minimum / Maximum / Average 600,0 2,60/2,65/2,64 2,65/3,00/2,86
b.  Interbank operations (foreign currency) 0,0 0,0 237,7 71,4 186,3

Interest rate : Minimum / Maximum / Average 5 136,7 3 337,5 1,90/3,00/2,45 3,00/3,50/3,14 3,50/6,55/5,20
c.  Secondary market of CDBCRP and CDBCRP-NR 2 483,5 2 483,5 153,9 256,5 135,9

6 month term (amount / average interest rate) 4,5 4,5
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 7 October 11 October 12 October 13 October 14

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 54,0 -74,4 42,6 29,0 -62,0
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 102,9 -74,2 -10,4 125,1 68,9
a. Spot purchases with non-banking costumers 196,6 124,3 123,0 180,1 178,1

i. Purchases 535,0 293,4 329,5 330,1 349,6
ii. (-) Sales 338,4 169,1 206,4 149,9 171,5

b.  Forward purchases with non-banking costumers -24,3 -71,3 35,6 -42,8 -125,4
i. Pacted 113,5 111,5 157,5 152,7 105,6
ii. (-) Redemption 137,8 182,8 121,9 195,6 230,9

c.  Forward selling with non-banking costumers 24,6 -71,1 -17,4 53,2 5,4
i. Pacted 209,1 100,0 99,7 136,1 156,5
ii. (-) Redemption 184,4 171,1 117,0 82,9 151,1

d.  Interbank operations
i.           Spot 527,5 258,2 623,0 501,9 835,4
ii.          Forward 50,0 175,0 155,0 70,0

e. Spot sales due to NDF redemption and swaps -43,3 -176,9 -68,3 -137,6 -196,3
i. Purchases 89,2 1,1 51,4 51,1 32,0
ii. (-) Sales 132,5 178,0 119,7 188,7 228,3

f.  Net operations with other financial institutions -3,8 -33,2 -70,0 -30,1 7,2
g.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,7871 2,7867 2,7867 2,7890

d. = day(s)
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