
 

15 November 16 November 17 November 18 November 19 November
1. Commercial bank current account before Central Bank operations 12 681,4 11 933,7 10 249,8 10 753,4 10 045,7

2. Monetary and exchange Central Bank operations before close of the day
Stock 2 311,0 2 311,0 2 311,0 2 311,0 1 170,0
Next maturity CD BCRP (December 10, 2010) 1 141,0 1 141,0 650,0
CD BCRP matured from 22 to 26 of November, 2010 1 141,0 1 141,0

iii.  Auction sale of CDV BCRP 3,0 70,0 100,0 100,0
Proposals received 359,0 446,0 413,0 260,0
Maturity 181 d. 181 d. 181 d. 181 d.
Interest rate : Minimum 0,09 0,09

               Maximum 0,10 0,10 0,09
               Average 0,08 0,10 0,09

Stock 1 150,0 1 153,0 1 223,0 1 323,0 1 423,0
Next maturity CDV BCRP (January 11, 2011) 100,0 100,0 100,0
CDV BCRP matured from 22 to 26 of November, 2010

iv.  Auction sale of CDLD BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 450,0 450,0 450,0 450,0 450,0
Next maturity CDLD BCRP (January 19, 2011) 100,0 100,0 100,0
CDLD BCRP matured from 22 to 26 of November, 2010

v.  Auction sale of time deposits in domestic currency 708,4          2 075,0          300,0             599,9            2 474,8 363,0          2 543,2          101,5             900,0            2 700,0 499,9          2 449,1          300,0             500,0            1 530,8    500,0          3 402,8          300,0            500,0            1 299,9 300,0          3 291,6          299,9            1 317,9
Proposals received 708,4          2 075,0          601,0          1 297,4            2 474,8 645,0          2 543,2          601,5          1 488,5            2 713,2 512,6          2 449,1          607,0            513,0            1 530,8 1 521,1          3 402,8          600,0            943,6            1 613,6 301,0          3 291,6          568,0            1 317,9
Maturity  14 d.              1 d.              91 d.          31 d.                      1 d.  15 d.              1 d.              90 d.          30 d.                      1 d.  14 d.              1 d.              91 d.            30 d.                      1 d.  14 d.              1 d.              90 d.            29 d.                      1 d.  89 d.              3 d.              14 d.                      3 d.
Interest rate : Minimum 3,00            2,90                3,14            3,02                  2,93 3,01            2,97                3,16            3,03                  2,95 3,01            2,99                3,16            3,03                  2,95 3,01            2,98                3,17            3,02                  2,95 3,16            2,92                3,01                  2,83

               Maximum 3,02            3,00                3,14            3,05                  3,00 3,02            3,00                3,17            3,04                  3,00 3,02            3,00                3,17            3,04                  3,00 3,02            3,00                3,17            3,02                  3,00 3,16            3,00                3,02                  3,00
               Average 3,02            2,99                3,14            3,04                  2,99 3,02            3,00                3,17            3,04                  2,99 3,02            3,00                3,17            3,04                  2,99 3,02            3,00                3,17            3,02                  2,99 3,16            3,00                3,02                  2,97

Stock 20 366,1 21 224,0 21 260,6 21 068,4 21 575,1
Next maturity of Time Deposits (November 22, 2010) 5 243,2 6 194,9 4 609,5
Time Deposits matured from 22 to 26 of November, 2010 7 458,2 6 194,9 5 897,5

vi. Outcome of the Swap operation in foreign currency

Stock 6,0 6,0 6,0 6,0 6,0
Next maturity Swap (December 20, 2010) 6,0 6,0 6,0
Swap matured from 22 to 26 of November, 2010

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 6 523,3 5 323,0 4 900,0 4 650,7 4 736,3
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0,0090% 0,0089% 0,0089% 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 6 523,3 5 323,0 4 900,0 4 650,7 4 736,3
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) (*) 4,1 4,1 4,1 4,1 4,1
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) 30,0 55,5 11,0 490,5 392,5

Interest rate : Minimum / Maximum / Average 2,95/2,95/2,95 2,95/2,95/2,95 3,00/3,00/3,00 3,00/3,00/3,00 2,95/3,00/2,98
b.  Interbank operations (foreign currency) 115,3 285,0 134,2 266,2 262,1

Interest rate : Minimum / Maximum / Average 1,30/1,50/1,44 0,90/1,25/1,13 0,90/1,10/1,01 0,90/1,00/0,95 0,90/0,95/0,92
c.  Secondary market of CDBCRP and CDBCRP-NR 50,0 4,8 50,0 50,0

6 month term (amount / average interest rate) 4,8/0,04
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) November 12 November 15 November 16 November 17 November 18

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 74,8 -12,2 82,4 -13,2 -127,4
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 100,8 17,5 152,7 -19,2 -298,9
a. Spot purchases with non-banking costumers 145,7 60,4 202,7 32,1 -45,2

i. Purchases 367,2 277,2 415,6 199,6 192,8
ii. (-) Sales 221,5 216,8 212,9 167,4 238,0

b.  Forward purchases with non-banking costumers 18,3 -12,0 16,3 -23,0 -19,1
i. Pacted 114,9 143,1 102,1 59,2 203,3
ii. (-) Redemption 96,6 155,1 85,8 82,2 222,3
i. Pacted 44,2 17,7 86,7 -29,1 -190,5
ii. (-) Redemption 104,0 129,2 211,0 23,8 154,7

d.  Interbank operations 59,8 111,5 124,3 52,8 345,2
i.           Spot
ii.          Forward 735,7 512,0 584,2 363,2 294,8

e. Spot sales due to NDF redemption and swaps 45,0 90,0 90,0 117,0 65,0
i. Purchases -88,7 -89,1 -8,3 -79,0 -134,9
ii. (-) Sales 4,7 52,6 74,2 0,0 80,2

f.  Net operations with other financial institutions 93,5 141,7 82,5 79,0 215,0
g.  Monetary regulation credit 7,0 2,7 -3,1 -1,7 4,0

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,8020 2,8062 2,8093 2,8104 2,8053

d. = day(s)

w. = week(s)

m. = month(s)

y. = year(s)
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