
August 3, 2015 August 4, 2015 August 5, 2015 August 06, 2015 August 07, 2015

1. Commercial bank current account before Central Bank operations 2 610,0 3 343,7 3 575,9 2 957,9 2 070,4

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 50,0
Proposals received 244,7 124,0 232,5
Maturity 192 d 554 d 371 d
Interest rate : Minimum 3,29 3,60 3,45

                Maximum 3,32 3,89 3,51
                Average 3,31 3,82 3,48

Stock 15 683,2 15 683,2 15 733,2 15 783,2 15 783,2
Next maturity CD BCRP (August 13, 2015) 1 240,0 1 240,0 1 240,0
CD BCRP matured from August 10 to 14, 2015 1 240,0

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 500,0                      500,0 500,0 300,0
Proposals received 1 155,0                      1 435,0 875,0 480,0
Maturity 1 d                          7 d 1 d 1 d
Interest rate : Minimum 3,51                        3,76 3,51 3,91

               Maximum 3,60                        4,61 3,80 3,91
               Average 3,52                        4,21 3,61 3,91

Stock 3 850,0 3 850,0 3 350,0 3 150,0 2 350,0
Next maturity REPO (August 7, 2015). 500,0 500,0 500,0
REPO matured from August 10 to 14, 2015 1 500,0 1 000,0 500,0

iii.  Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum 

Maximum 
                Average

Stock
Next maturity of time deposits
Time Deposit matured from August 10 to 14, 2015

iv. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum 

Maximum 
                Average

Stock 2 199,9 2 199,9 2 199,9 2 199,9 2 199,9
Next maturity of time deposits TP (November 27, 2015) 300,0 300,0 300,0
Time Deposit TP matured from August 10 to 14, 2015

v.  Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum 

Maximum 
                Average

Stock 600,0 600,0 600,0 600,0 600,0
Next maturity of time deposits BN (May 20, 2016) 300,0 300,0 300,0
Time Deposit BN matured from August 10 to 14, 2015

vi. Auction sale of CDR BCRP 300               265 300,0
Proposals received 450               265 315,0
Maturity 92 d               92 d 92 d
Interest rate : Minimum 0,45               0,15 0,55

               Maximum 0,55               0,50 0,55
               Average 0,48               0,29 0,55

Stock 2 497,0 2 497,0 3 062,0 3 362,0 3 362,0
Next maturity CDR BCRP (August 28, 2015) 240,0 240,0 240,0

  CDR BCRP matured from August 10 to 14, 2015
vii. Auction sale of Swap operation in foreign currency 400,0

Proposals received 790,0
Maturity 182 d
Interest rate : Minimum 4,96

               Maximum 5,15
               Average 5,07

Stock 12 300,0 12 300,0 12 300,0 12 300,0 12 700,0
Next maturity Swap (September 21, 2015) 300,0 300,0 300,0
Swap matured from August 10 to 14, 2015

viii. Auction sale of Swap operation in foreign currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 5 900,0 5 900,0 5 900,0 5 900,0 5 900,0
Next maturity Swap (January 17, 2017) 300,0 300,0 300,0 300,0
Swap matured from August 10 to 14, 2015

ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 4 304,7 4 304,7 4 304,7 4 304,7 4 304,7
Next maturity Swap (May 26, 2017) 243,0 243,0 243,0
Swap matured from August 10 to 14, 2015

x. Auction FX Swap Sell BCRP 300,0 100,0 200               50 80,0 160,0
Proposals received 300,0 100,0 300               50 140,0 160,0
Maturity 92 d 92 d 92 d               92 d 92 d 94 d
Interest rate : Minimum 0,45 0,55 0,54               0,52 0,49 0,50

               Maximum 0,55 0,55 0,55               0,52 0,49 0,55
               Average 0,50 0,55 0,55               0,52 0,49 0,52

Stock 24 229,0 24 329,0 24 579,0 24 659,0 24 819,0
Next maturity Swap (July 21, 2015) 250,0 250,0 250,0
FX Swap Sell matured from August 10 to 14, 2015

b.  Central Bank foreign currency operations at over-the-counter -137,4 -461,2 -243,5
i.  Purchase (millions of US$)

Average exchange rate (S/. US$)
ii. Selling   (millions of US$) 43,0 144,0 76,0

Average exchange rate (S/. US$) 3,1950 3,2030 3,2040
c.  Operations with Tesoro Publico (millions of US$)

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
3 422,6 3 843,7 2 499,7 2 664,4 2 470,4

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0110% 0,0110% 0,0110% 0,0110% 0,0100%
b.  Outcome of the direct temporary buying securities (Repo) 325,0 130,0

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 286,2 284,7 284,1 276,3 370,5

Interest rate 2,00% 2,00% 2,00% 2,00% 2,00%

5. Commercial bank current account in the BCR at close of the day
3 136,4 3 559,0 2 540,6 2 388,1 2 229,9

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 7 473,7 7 053,6 7 627,9 7 555,3 7 497,3
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 8,3 7,8 7,9 7,8 7,8
c. Cumulative average current account in domestic currency (millions of S/.) 1 656,5 2 132,1 2 763,6 2 763,6 2 687,3
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,9 2,4 2,9 2,9 2,8

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 187,0 225,0 357,0 1 147,0 943,5
Interest rate : Minimum / Maximum / Average 3,60/4,00/3,77 3,25/3,30/3,26 3,35/3,50/3,36 3,35/3,95/3,73 3,80 /4,05 / 3,99

b.  Interbank operations (foreign currency) 45,5 54,0 98,5 99,0 81,0
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,20/0,16 0,15/0,20/0,16 0,15 / 0,20 / 0,16

c.  Secondary market of CDBCRP and CDBCRP-NR 75,7
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 31, 2015 August  03, 2015 August  04, 2015 August  05, 2015 August  06, 2015

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 46,4 -75,5 -91,7 185,7 -59,8
Flow of foreign exchange position    = a + b.ii - c.ii + e + f -121,9 -181,9 -239,7 276,8 -8,1
a. Spot purchases with non-banking costumers -155,1 -255,8 -296,4 -77,4 -224,3

i. Purchases 701,8 589,5 593,0 662,7 581,9
ii. (-) Sales 856,9 845,3 889,3 740,0 806,2

b.  Forward purchases with non-banking costumers -61,2 128,6 138,4 43,4 -184,7
i. Pacted 129,3 166,4 225,2 93,7 59,7
ii. (-) Redemption 190,4 37,8 86,8 50,2 244,4

C.  Forward sells with non-banking costumers -229,5 116,1 21,6 212,6 -108,1
i. Pacted 215,9 470,6 221,4 353,3 392,7
ii. (-) Redemption 445,4 354,4 199,8 140,7 500,7

d.  Interbank operations

i.           Spot 219,5 126,0 232,0 288,0 581,0
ii.          Forward 5,0

e. Spot sales due to NDF redemption and swaps 291,1 347,5 188,7 121,0 328,0
i. Purchases 369,2 348,5 199,0 139,7 469,4
ii. (-) Sales 78,1 1,0 10,3 18,7 141,4

f.  Net operations with other financial institutions -3,0 136,9 12,2 401,7 169,5
g.  Monetary regulation credit

           Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,1912 3,1934 3,1932 3,2017 3,2047
(*) Preliminar information
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