
August 24, 2015 August 25, 2015 August 26, 2015 August 27, 2015 August 28, 2015

1. Commercial bank current account before Central Bank operations 40,4 871,9 842,3 793,0 385,1

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 48,5 50,0
Proposals received 150,2 127,0 130,0
Maturity 171 d 533 d 350 d
Interest rate : Minimum 3,17 3,88 3,48

                Maximum 3,21 4,00 3,56
                Average 3,20 3,96 3,52

Stock 14 989,7 14 989,7 15 038,2 15 088,2 15 088,2
Next maturity CD BCRP (September 10, 2015) 870,00 870,00 870,00
CD BCRP matured on August 28, 2015

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 600,00 500,00 300,00 500,00 550,00
Proposals received 600,00 800,00 320,00 530,00 1 435,00
Maturity 1 d 1 d 1 d 1 d 3 d
Interest rate : Minimum 3,80 3,35 3,35 3,50 6,50

               Maximum 3,80 3,41 3,41 3,50 6,50
               Average 3,80 3,39 3,35 3,50 6,50

Stock 2 950,00 2 850,00 2 650,00 2 850,00 2 400,00
Next maturity REPO (August 28, 2015). 500,00 300,00 550,00
REPO matured on August 28, 2015 500,00 300,00 550,00

iii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Special Repo) 500,00
Proposals received 860,00
Maturity 62 d
Interest rate : Minimum 4,05

               Maximum 4,96
               Average 4,26

Stock 500,00 500,00
Next maturity Special Repo (August 28, 2015). 500,00
Special Repo matured on August 28, 2015

v. Auction sale of time deposits TP in domestic currency 300,0
Proposals received 1 138,6
Maturity 179 d
Interest rate : Minimum 5,74

Maximum 6,06
                Average 5,9

Stock 2 749,9 2 749,9 2 749,9 2 749,9 2 749,9
Next maturity of time deposits TP (November 27, 2015) 300,0 300,0 300,0
Time Deposit TP matured on August 28, 2015

vi.  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 on August 28, 2015

vii. Auction sale of CDR BCRP 195,0 500,4 500,6
Proposals received 195,0 500,4 500,6
Maturity 63 d 62 d 91 d
Interest rate : Minimum 0,45 0,47 0,50

               Maximum 0,55 0,47 0,50
               Average 0,47 0,47 0,50

Stock 5 050,5 5 050,5 5 245,5 5 745,9 6 006,5
Next maturity CDR BCRP (October 1, 2015) 240,0 240,0 100,0

  CDR BCRP matured from August 31 to Setember 4, 2015 240,0 240,0
viii. Auction sale of Swap operation in foreign currency 500,0 500,0

Proposals received 1 757,8 1 395,0
Maturity 1096 d 1095 d
Interest rate : Minimum 6,51 4,91

               Maximum 6,88 6,31
               Average 6,63 5,31

Stock 13 700,0 13 700,0 13 700,0 13 700,0 14 200,0
Next maturity Swap (September 25, 2015) 300,0 300,0 300,0
Swap matured on August 28, 2015

ix. 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 on August 28, 2015

x. Auction sale of Swap operation in foreign currency (Sustitution) 500,0
Proposals received 1 395,0
Maturity 1095 d
Interest rate : Minimum 4,91

               Maximum 6,31
               Average 5,31

Stock 4 304,7 4 804,7 4 804,7 4 804,7 4 804,7
Next maturity Swap (May 26, 2017) 243,0 243,0 243,0
Swap matured on August 28, 2015

xi. Auction FX Swap Sell BCRP          119          13                  35           166,5          300          50                      135           180                      300           300          299,9
Proposals received          119          13                  35           166,5          365          50                     135           180                      465           420          550,0
Maturity 92 d        31 d 92 d          63 d          63 d          64 d     63 d          63 d     89 d          90 d 89 d
Interest rate : Minimum 0,40        0,55 0,55          0,55          0,30        0,55    0,49          0,55    0,55          0,40 0,50

               Maximum 0,55        0,55 0,55          0,55          0,55        0,55    0,55          0,55    0,55          0,55 0,50
               Average 0,42        0,55 0,55          0,55          0,48        0,55    0,51          0,55    0,55          0,52 0,50

Stock 26 736,9 26 382,4 26 246,4 26 546,4 26 246,3
Next maturity Swap (August 28, 2015) 600,0 300,0 400,0
FX Swap Sell matured on August 28, 2015 1 800,0 900,0 1 495,0

b.  Central Bank foreign currency operations at over-the-counter -163,9 -197,1 -231,3 -265,3
i.  Purchase (millions of US$)

Average exchange rate (S/. US$)
ii. Selling   (millions of US$) 50,0 60,0 70,0 81,0

Average exchange rate (S/. US$) 3,2779 3,2846 3,3042 3,2750
c.  Operations with Tesoro Publico (millions of US$)

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 1 226,5 1 174,9 667,5 977,3 1 184,5

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0107% 0,0107% 0,0106% 0,0107% 0,0108%
b.  Outcome of the direct temporary buying securities (Repo) 440,0 570,0 360,0

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 734,6 1 116,6 562,0 393,8 418,6

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 931,9 628,3 465,5 583,5 765,9

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 6 577,7 6 530,6 6 596,4 6 527,4 6 493,1
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 6,9 6,8 6,9 6,8 6,8
c. Cumulative average current account in domestic currency (millions of S/.) 1 805,2 1 758,1 1 818,6 1 726,7 1 692,4
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1,9 1,8 1,9 1,8 1,8

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1 875,0 1 689,0 1 840,0 1 647,5 1 633,0
Interest rate : Minimum / Maximum / Average 3,50/5,50/3,92 3,15/3,35/3,26 3,25/3,30/3,26 3,25/3,35/3,27 3,25/3,35/3,29

b.  Interbank operations (foreign currency) 25,0 25,0 7,0 74,5 62,5
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,15/0,15 0,15/0,20/0,18 0,15/0,15/0,15

c.  Secondary market of CDBCRP and CDBCRP-NR 570,0 570,0 410,0
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$) 21 Agosto 15 24 Agosto 15 25 Agosto 15 26 Agosto 15 27 Agosto 15
Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -130,5 -65,7 -83,9 -27,6 265,5
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 19,5 635,7 -10,2 43,3 -210,8
a. Spot purchases with non-banking costumers -318,2 439,0 -348,8 -155,3 -489,8

i. Purchases 862,3 862,1 231,1 274,5 222,2
ii. (-) Sales 1180,5 423,1 579,9 429,8 712,0

b.  Forward purchases with non-banking costumers -61,2 -83,8 78,2 -22,9 -19,1
i. Pacted 23,0 78,1 222,1 99,2 95,9
ii. (-) Redemption 84,2 161,9 143,9 122,1 114,9

C.  Forward sells with non-banking costumers 53,8 -77,6 11,6 22,0 -264,8
i. Pacted 184,8 78,3 173,6 138,2 305,3
ii. (-) Redemption 131,0 156,0 162,0 116,2 570,1

d.  Interbank operations

i.           Spot 441,8 598,9 378,0 292,0 702,7

ii.          Forward

e. Spot sales due to NDF redemption and swaps 114,2 149,6 151,3 68,2 525,7

i. Purchases 116,3 154,5 151,3 103,9 546,0

ii. (-) Sales 2,1 4,9 35,7 20,3

f.  Net operations with other financial institutions -26,1 -577,0 -22,1 21,4 142,1
g.  Monetary regulation credit 261,3 -77,1 87,2 77,0 296,8

           Interest rate    
Note: Interbank exchange rate (Source: Datatec)

(*) Preliminar information 3,3 3,3 3,3 3,3 3,3
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