
August 10, 2015 August 11, 2015 August 12, 2015 August 13, 2015 August 14, 2015

1. Commercial bank current account before Central Bank operations 2 309,2 4 270,4 3 630,8 3 872,3 3 480,6

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 50,0 100,0
Proposals received 200,0 182,0 296,5 343,1
Maturity 185 d 547 d 364 d 90 d
Interest rate : Minimum 3,20 3,68 3,40 3,08

                Maximum 3,23 3,88 3,40 3,18
                Average 3,22 3,85 3,40 3,14

Stock 15 833,2 15 833,2 15 883,2 14 693,2 14 793,2
Next maturity CD BCRP (September 10, 2015) 1 240,0 1 240,0 870,0
CD BCRP matured from August 17 to 21, 2015 1 240,0 1 240,0

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 500               400
Proposals received 1 300              861
Maturity 7 d               1 d
Interest rate : Minimum 4,56               4,10

               Maximum 4,56               4,30
               Average 4,56               4,12

Stock 3 250,0 3 250,0 3 250,0 2 350,0 2 350,0
Next maturity REPO (August 17, 2015). 500,0 500,0 500,0
REPO matured from August 17 to 21, 2015

iii.  Auction sale of time deposits in domestic currency 1 000,0 1 000,0
Proposals received 1 505,5 1 488,5
Maturity 1 d 3 d
Interest rate : Minimum 2,15 2,70

Maximum 3,15 3,08
                Average 2,88 2,94

Stock 1 000,0 1 000,0
Next maturity of time deposits (August 17, 2015) 1 000,0
Time Deposit matured from August 17 to 21, 2015 1 000,0

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 17 to 21, 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 17 to 21, 2015

vi. Auction sale of CDR BCRP 300               300 300               300 288,5
Proposals received 591               330 650               300 288,5
Maturity 91 d               93 d 62 d               64 d 63 d
Interest rate : Minimum 0,45               0,40 0,39               0,35 0,35

               Maximum 0,50               0,50 0,50               0,55 0,55
               Average 0,47               0,42 0,43               0,47 0,45

Stock 3 362,0 3 962,0 4 562,0 4 562,0 4 850,5
Next maturity CDR BCRP (August 28, 2015) 240,0 240,0 240,0

  CDR BCRP matured from August 17 to 21, 2015
vii. Auction sale of Swap operation in foreign currency

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 12 700,0 12 700,0 12 700,0 12 700,0 12 700,0
Next maturity Swap (September 21, 2015) 300,0 300,0 300,0
Swap matured from August 17 to 21, 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
Swap matured from August 17 to 21, 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 17 to 21, 2015

x. Auction FX Swap Sell BCRP 300,0 250          300          300 70,0 190               150 180          300          287
Proposals received 430,0 250          540          450 70,0 190               150 180          310          287
Maturity 92 d 91 d          93 d          93 d 93 d 92 d             92 d 91 d        62 d          94 d
Interest rate : Minimum 0,50 0,35          0,34          0,35 0,35 0,55               0,55 0,50         0,50         0,55

               Maximum 0,55 0,52          0,46          0,55 0,40 0,55               0,55 0,55         0,55         0,55
               Average 0,51 0,44          0,40          0,44 0,38 0,55               0,55 0,54         0,54         0,55

Stock 25 119,0 25 969,0 26 039,0 26 129,0 26 656,0
Next maturity Swap (August 17, 2015) 250,0 250,0 900,1
FX Swap Sell matured from August 17 to 21, 2015 490,0 490,0 3 340,1

b.  Central Bank foreign currency operations at over-the-counter -64,4 -193,5 -430,5 -349,9
i.  Purchase (millions of US$)

Average exchange rate (S/. US$)
ii. Selling   (millions of US$) 20,0 60,0 133,0 108,0

Average exchange rate (S/. US$) 3,2196 3,2250 3,2371 3,2400
c.  Operations with Tesoro Publico (millions of US$)

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
3 159,2 3 606,0 2 787,3 2 391,8 1 742,2

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0110% 0,0110% 0,0110% 0,0110% 0,0110%
b.  Outcome of the direct temporary buying securities (Repo) 220,0

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 415,5 365,9 318,1 379,4 150,7

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
2 963,7 3 240,1 2 469,2 2 012,4 1 591,5

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 7 454,1 7 495,2 7 406,4 7 498,0 7 389,8
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 7,8 7,8 7,7 7,8 7,7
c. Cumulative average current account in domestic currency (millions of S/.) 2 633,7 2 688,8 2 576,2 2 630,7 2 556,5
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,7 2,8 2,7 2,7 2,7

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 783,0 1 478,5 548,0 1 040,0 1 370,0
Interest rate : Minimum / Maximum / Average 4,00/4,00/4,00 4,00/4,00/4,00 3,80/3,80/3,80 3,25/3,25/3,25 3,25/3,30/3,25

b.  Interbank operations (foreign currency) 55,0 53,0 37,0 93,5 89,5
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15

c.  Secondary market of CDBCRP and CDBCRP-NR 20,7 54,0
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 54,0  /  3,40
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) August  07, 2015 August  10, 2015 August  11, 2015 August  12, 2015 August  13, 2015

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -77,8 -57,6 221,8 -52,8 -27,3
Flow of foreign exchange position    = a + b.ii - c.ii + e + f -112,2 -77,9 153,0 132,0 -3,6
a. Spot purchases with non-banking costumers -244,9 -203,4 -180,7 -178,3 -158,3

i. Purchases 660,7 600,0 612,3 571,7 708,2
ii. (-) Sales 905,5 803,3 793,0 750,0 866,5

b.  Forward purchases with non-banking costumers 27,8 -7,9 -49,0 -103,6 -91,0
i. Pacted 146,3 136,4 149,9 46,5 35,7
ii. (-) Redemption 118,5 144,3 198,9 150,1 126,7

C.  Forward sells with non-banking costumers 43,3 65,5 146,6 102,9 -41,5
i. Pacted 337,6 113,5 389,6 269,6 423,0
ii. (-) Redemption 294,2 48,0 243,0 166,7 464,5

d.  Interbank operations

i.           Spot 578,4 565,2 262,2 688,3 407,4
ii.          Forward 10,0

e. Spot sales due to NDF redemption and swaps 287,8 28,9 168,3 80,7 368,8
i. Purchases 291,3 32,5 239,4 161,2 444,1
ii. (-) Sales 3,5 3,6 71,0 80,6 75,3

f.  Net operations with other financial institutions 70,6 94,0 473,8 267,9 149,5
g.  Monetary regulation credit

           Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2015 3,2009 3,2157 3,2276 3,2344
(*) Preliminar information
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