
 Jul 9  Jul 10  Jul 11  Jul 12  Jul 13

1. Commercial bank current account before Central Bank operations 9.357.7 9.355.1 9.022.7 10.271.6 7.778.5

2. Monetary and exchange Central Bank operations before close of the day
       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP 50.0 50.0
Proposals received 426.5 378.0
Maturity 182 d 364 d
Interest rate : Minimum 4.05 4.00

               Maximum 4.10 4.08
               Average 4.06 4.05

Stock 20.790.9 20.840.9 20.840.9 19.400.9 19.400.9
Next maturity CD BCRP (jul 19, 2012) 1.490.0 1.490.0 1.499.9
CD BCRP matured from 16 to 20 jul, 2012 1.499.9

ii. Outcome of the buying auction sale securities (Repo) 1.000.0
Proposals received 1.251.2
Maturity 1 d
Interest rate : Minimum 4.25

               Maximum 4.36
               Average 4.29

Stock 1.500.0 500.0 500.0 500.0
Next maturity Repo.
Repo matured from 16 to 20 jul, 2012

vi.  Auction sale of CDR BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 1.520.0 1.520.0 1.520.0 1.520.0 1.520.0
Next maturity CDR BCRP (jul 23, 2012) 780.0

  CDR BCRP matured from 16 to 20 jul, 2012
b.  Central Bank foreign currency operations at over-the-counter 65.8 397.0 482.8

i.  Purchase (millions of US$) 25.0 151.0 184.0
Average exchange rate (S/. US$) 2.6310 2.6290 2.6240

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 10.357.7 9.370.9 9.022.7 9.518.6 9.261.3
4. Central Bank monetary operations 

a.  Swap operations of foreign currency.
Fee (daily efective rate) 0.0133% 0.0133% 0.0133% 0.0133% 0.0134%

b.  Outcome of the direct temporary buying securities (Repo)
Interest rate 5.05% 5.05% 5.05% 5.05% 5.05%

c.  Monetary regulation credit
Interest rate 5.05% 5.05% 5.05% 5.05% 5.05%

d.  Overnight deposits in domestic currency 77.0 50.0 50.0 51.0
Interest rate 3.45% 3.45% 3.45% 3.45% 3.45%

5. Commercial bank current account in the BCR at close of the day 10.280.7 9.320.9 8.972.7 9.467.6 9.261.3
a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 14.956.1 15.409.4 15.409.4 15.409.4 15.196.9
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 19.6 20.2 20.2 20.1 19.9
c. Cumulative average current account in domestic currency (millions of S/.) 11.570.9 12.024.2 12.024.2 12.024.2 11.811.7
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 15.2 15.7 15.7 15.7 15.4

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 878.5 1.031.8 1.116.4 718.0 875.6

Interest rate : Minimum / Maximum / Average 4,20/4,25/4,25 4,20/4,30/4,25 4,20/4,30/4,25 4,15/4,25/4,23 4,15/4,30/4,21
b.  Interbank operations (foreign currency) 103.5 129.8 269.4 160.4 142.4

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

c.  Secondary market of CDBCRP and CDBCRP-NR 635.0 267.5 144.1 125.0

6 month term (amount / average interest rate) 20,0 / 4,05 22,0 / 4,07
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$)  Jul 06  Jul 09  Jul 10  Jul 11  Jul 12

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 48.3 -129.0 -6.8 141.2 -108.3
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 90.6 23.8 -45.9 129.6 -178.2
a. Spot purchases with non-banking costumers 100.9 38.6 6.0 140.8 -32.8

i. Purchases 321.7 229.3 243.2 345.5 356.5
ii.  (-) Sales 220.8 190.7 237.2 204.7 389.3

b.  Forward purchases with non-banking costumers -107.1 -60.6 12.6 -8.4 -111.2
i. Pacted 97.2 84.5 186.2 132.9 103.6
ii.  (-) Redemption 204.3 145.1 173.6 141.4 214.8

C.  Forward sells with non-banking costumers -64.8 92.2 -26.4 -20.1 -181.1
i. Pacted 74.0 154.7 101.4 129.4 149.7
ii.  (-) Redemption 138.7 62.4 127.8 149.5 330.8

d.  Interbank operations

i.           Spot 899.3 511.7 713.5 482.3 1018.9

ii.          Forward 300.0 100.0 108.0 183.0 149.0

e. Spot sales due to NDF redemption and swaps -74.8 -95.5 -77.8 -6.0 123.5

i. Purchases 120.7 47.0 87.3 132.4 328.7

ii.  (-) Sales 195.6 142.5 165.1 138.4 205.3

f.  Net operations with other financial institutions -1.1 -2.0 -19.9 2.9 -152.9

g.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2.6505 2.6392 2.6334 2.6328 2.6316

(*) Preliminar information

d.    =   day(s)

w.  =   week(s)

m.   =   month(s)

y.   =   year(s)
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