
September 07, 2015 September 08, 2015 September 09, 2015 September 10, 2015 September 11, 2015

1. Commercial bank current account before Central Bank operations 5 204,4 4 548,0 3 819,5 4 528,9 4 589,4

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

       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP 50,0 200,0 50                200 50                300 200,0
Proposals received 236,1 621,0 185               610 175               447 353,0
Maturity 185 d 90 d 547                89 364 d              88 d 87 d
Interest rate : Minimum 3,25 3,20 3,98               3,10 3,57               3,14 3,45

                Maximum 3,26 3,30 4,10               3,15 3,63               3,55 3,90
                Average 3,25 3,28 4,07               3,12 3,60               3,40 3,71

Stock 15 288,2 15 488,2 15 738,2 15 218,2 15 418,2
Next maturity CD BCRP (September 17, 2015) 870,00 870,00 1 078,60
CD BCRP matured on september 14 to 18, 2015 870,00 870,00 1 078,60

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 3 450,00 2 450,00 2 450,00 1 850,00 1 850,00
Next maturity REPO (September 24, 2015). 600,00 300,00 300,00
REPO matured on september 14 to 18, 2015 600,00

iii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 2 284,00 2 284,00 2 284,00 2 284,00 2 284,00
Next maturity Special Repo (October 28, 2015). 500,00 500,00 500,00
Special Repo matured on september 14 to 18, 2015

iv.  Auction sale of time deposits in domestic currency 700,00 1 300,00 2 500,00 1 723,9               800,0 
Proposals received 2 621,00 2 148,50 2 830,90 1 723,9             1 687,0
Maturity 1 d 1 d 1 d 3 d               3 d
Interest rate : Minimum 2,50 2,45 2,70 2,70               2,85

Maximum 2,80 3,00 3,10 3,50               3,30
                Average 2,75 2,80 2,92 3,40               3,00

Stock 700,0 1 300,0 2 500,0 2 523,9
Next maturity of time deposits (September 14, 2015) 700,0 1 300,0 2 523,9
Time Deposit matured on september 14 to 18, 2015 700,0 1 300,0 2 523,9

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

Maximum 
                Average

Stock 3 049,9 3 049,9 3 049,9 3 049,9 3 049,9
Next maturity of time deposits TP (November 27, 2015) 300,0 300,0 300,0
Time Deposit TP matured on september 14 to 18, 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 september 14 to 18, 2015

vii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 7 292,1 7 292,1 7 292,1 7 292,1 7 292,1
Next maturity CDR BCRP (October 1, 2015) 100,0 100,0 300,0

  CDR BCRP matured on setember 14 to 18, 2015
viii. Auction sale of Swap operation in foreign currency

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 15 250,0 15 250,0 15 250,0 15 250,0 15 250,0
Next maturity Swap (September 25, 2015) 300,0 300,0 300,0
Swap matured on september 14 to 18, 2015

ix. Auction sale of Swap operation in foreign currency (Expansion) 300,0 300,0 300,0
Proposals received 1 085,0 970,0 1 095,0
Maturity 1 101,0 729 d 728 d
Interest rate : Minimum 6,55 6,01 6,11

               Maximum 6,85 6,30 6,25
               Average 6,60 6,11 6,14

Stock 5 900,0 5 900,0 6 200,0 6 500,0 6 800,0
Next maturity Swap (January 17, 2017) 300,0 300,0 300,0
Swap matured on september 14 to 18, 2015

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

               Maximum 
               Average

Stock 4 804,7 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 september 14 to 18, 2015

xi. Auction FX Swap Sell BCRP 200,0 300,0
Proposals received 315,0 362,0
Maturity 90 d 91 d
Interest rate : Minimum 0,01 0,05

               Maximum 0,25 0,25
               Average 0,13 0,10

Stock 26 251,3 26 151,3 26 451,3 26 151,3 26 151,3
Next maturity Swap (September 16, 2015) 300,0 300,0 300,0
FX Swap Sell matured on September 14 to 18, 2015 300,0 300,0

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
5 154,4 3 648,0 2 569,5 1 978,9 2 165,5

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0109%
b.  Outcome of the direct temporary buying securities (Repo)

Interest rate 3,80% 3,80% 3,80% 3,80% 4,05%
c.  Monetary regulation credit

Interest rate 3,80% 3,80% 3,80% 3,80% 4,05%
d.  Overnight deposits in domestic currency 358,7 466,6 104,2 425,1 1 074,0

Interest rate 2,00% 2,00% 2,00% 2,00% 2,25%

5. Commercial bank current account in the BCR at close of the day
4 795,7 3 181,4 2 465,3 1 553,8 1 091,5

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 9 372,0 9 192,8 9 237,7 8 846,3 8 801,3
b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 10,0 9,8 9,8 9,4 9,3
c. Cumulative average current account in domestic currency (millions of S/.) 4 508,0 4 342,2 4 360,2 4 202,9 3 920,1
d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 4,9 4,6 4,6 4,2 4,2

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 145,0 146,0 89,0 205,0 340,0
Interest rate : Minimum / Maximum / Average 3,25/3,25/3,25 3,10/3,25/3,16 3,15/3,15/3,15 3,10/3,10/3,10 3,50/3,50/3,50

b.  Interbank operations (foreign currency) 61,0 189,0 101,0 216,0 274,0
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 3,0
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$) September  04, 2014 September  07, 2015 September  08, 2015 September  09, 2014 September  10, 2015

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -120,8 -35,5 -28,3 -9,2 -279,4
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 68,0 -5,5 -161,7 -201,6 -195,7
a. Spot purchases with non-banking costumers -133,5 -146,7 -336,6 -312,7 -264,3

i. Purchases 194,0 171,9 187,9 143,4 217,3
ii. (-) Sales 327,6 318,6 524,4 456,1 481,5

b.  Forward purchases with non-banking costumers -22,6 -5,4 121,2 16,1 42,8
i. Pacted 75,5 141,6 317,5 141,8 172,2
ii. (-) Redemption 98,1 147,0 196,2 125,3 129,3

C.  Forward sells with non-banking costumers 97,3 24,7 -53,3 -53,1 45,0
i. Pacted 240,9 34,9 119,0 198,7 315,0
ii. (-) Redemption 143,6 10,1 172,3 251,8 270,0

d.  Interbank operations

i.           Spot 543,7 138,0 403,0 366,5 383,5
ii.          Forward

e. Spot sales due to NDF redemption and swaps 138,7 4,6 155,9 250,0 212,0
i. Purchases 142,8 9,3 158,7 251,6 238,4
ii. (-) Sales 4,1 4,6 2,8 1,6 26,5

f.  Change due to FX options -36,0 0,1 -7,9 30,0 13,6
g.  Net operations with other financial institutions 75,4 -0,3 -38,1 80,7 -97,8
h.  Monetary regulation credit

           Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2153 3,2238 3,2251 3,2212 3,2189
(*) Preliminar information
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