
Dic. 18, 2017 Dic. 19, 2017 Dic. 20, 2017 Dic. 21, 2017 Dic. 22, 2017

1. Commercial bank current account before Central Bank operations 3 297,3 2 446,6 1 711,4 663,5 -110,6

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

       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP 30,0 30,0 30,0

Proposals received 191,0 201,0 130,2

Maturity 171 d 533 d 350 d

Interest rate : Minimum 3,1 3,1 3,05

                Maximum 3,1 3,1 3,10

                Average 3,1 3,1 3,10

Stock 30 669,0 30 669,0 30 714,0 30 747,2 30 747,2

Next maturity CD BCRP (Dic. 18 2017) 60,0 60,0 60,0

      CD BCRP matured  from december 18 to 22, 2017

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 300,0                    1200 750,0               300,0               1400

Proposals received 1000,0                    3105 2520,0               770,0               1400

Maturity 1 d                    1 d 4 d                  4 d                  4 d

Interest rate : Minimum 3,51                    3,62 3,56               3,35               3,25

               Maximum 3,51                    3,59 3,62               3,50               3,37

               Average 3,51                    3,61 3,59               3,45               3,30

Stock 2 259,9 2 259,9 2 259,9 3 759,9 4 709,9

Next maturity Repo (Dec. 18, 2017) 150,0 150,0 2 450,0

      Repo BCRP matured   from december 18 to 22, 2017 2 450,0

iii.  Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1 000,0 800,00 800,0 800,00 400,0

Next maturity CDLD BCRP (Dec. 19, 2017) 200,0 400,0

        CDLD BCRP matured  from december 18 to 22, 2017 200,0 400,0

iv.  Auction sale of time deposits in domestic currency 1 033,9 700,1 322,4

Proposals received 1 033,9 1 235,9 322,4

Maturity 1 d 1 d 1 d

Interest rate : Minimum 3,0 2,81 2,90

Maximum 3,2 3,05 3,15

                Average 3,1 2,91 3,01

Stock 1 033,9 700,1 322,4

Next maturity of time deposits (Dec 18, 2017 ) 1 033,9 322,4

      Time Deposits  matured  from december 18 to 22, 2017 1 033,9 322,4

v. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 2 000,0 1 800,0 1 800,0 1 500,0 1 500,0

Next maturity of time deposits TP (Dec 19, 2017) 200,0 300,0 300,0

      Time Deposits TP matured  from december 18 to 22, 2017 500,0 300,0

vi. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 835,0 835,0 835,0 835,0 835,0

Next maturity CDR BCRP (Feb 15, 2018) 835,0 835,0 835,0

        CDR BCRP matured  from december 18 to 22, 2017
vii. Auction sale of Swap operation in foreign currency

Proposals received
Maturity

Interest rate : Minimum 
               Maximum 
               Average

Stock 8 900,1 8 900,1 8 900,1 8 900,1 8 900,1

Next maturity Swap (Jan. 05, 2018) 300,0 300,0 300,0
      Swap matured  from december 18 to 22, 2017

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

Interest rate : Minimum 

               Maximum 

               Average

Stock 4 050,0 4 050,0 4 050,0 4 050,0 4 050,0

Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0

      Swap foreign currency matured  from december 18 to 22, 2017

ix. Auction sale of Swap operation in foreign currency (Sustitution)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 3 730,0 3 730,0 3 730,0 3 730,0 3 730,0

Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0

      Swap foreign currency matured  from december 18 to 22, 2017

x. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity FX Swap Sell ( )

      FX Swap Sell currency matured  from december 18 to 22, 2017

xi. Auction Purchase FX Swap BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Purchase FX Swap  ()

      FX Swap Purchase currency matured  from december 18 to 22, 2017

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
2 233,4 1 746,5 1 359,0 2 133,5 2 339,4

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0107% 0,0108% 0,0107% 0,0108% 0,0109%

b.  Outcome of the direct temporary buying securities (Repo)

Interest rate 3,80% 3,80% 3,80% 3,80% 3,80%

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 10,0 250,2 33,5 4,7 425,0

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
2 223,4 1 496,3 1 325,5 2 128,7 1 914,4

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 7 658,3 7 724,8 7 497,7 7 355,6 7 322,1

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 5,7 5,7 5,6 5,5 5,4

c.Cumulative average current account in domestic currency (millions of S/) 2 925,9 2 820,1 2 745,4 2 653,0 2 619,4

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,2 2,2 2,0 2,0 1,9

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1 464,0 805,0 1 122,0 890,0 620,9

Interest rate : Minimum / Maximum / Average 3,25/3,25/3,25 3,25/3,25/3,25 3,25/3,25/3,25 3,25/3,50/3,32 3,25/3,50/3,32

b.  Interbank operations (foreign currency) 25,0 21,5 5,0 10,0 7,0

Interest rate : Minimum / Maximum / Average 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50

c.  Secondary market of CDBCRP and CDBCRP-NR 60,0 195,0 30,0 40,0 23,9

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$) 
Dec.  15  2017 Dec.  18  2017 Dec.  19  2017 Dec.  20  2017 Dec.  21  2017

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 29,4 -161,6 -175,0 128,0 55,5

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 390,4 78,1 69,8 141,7 2,3

a. Spot purchases with non-banking costumers 148,2 98,5 33,9 172,9 23,5

i. Purchases 441,2 438,1 428,0 438,1 366,4

ii. (-) Sales 293,1 339,6 394,1 265,2 342,9

b.  Forward purchases with non-banking costumers 62,6 -367,3 -55,3 -75,0 -18,8

i. Pacted 103,2 115,8 111,6 168,4 116,9

ii. (-) Redemption 40,6 483,1 166,9 243,3 135,7

C.  Forward sells with non-banking costumers 413,3 -135,0 196,5 -63,8 -73,4

i. Pacted 487,1 133,5 322,7 114,9 182,0

ii. (-) Redemption 73,8 268,5 126,2 178,7 255,5

d.  Interbank operations

i.           Spot 604,5 546,2 734,8 553,8 699,0

ii.          Forward 9,0 28,0 9,0 3,0

e. Spot sales due to NDF redemption and swaps 11,8 -229,0 -69,9 -88,3 96,6

i. Purchases 43,5 198,7 92,1 139,2 230,4

ii. (-) Sales 31,6 427,7 161,9 227,5 133,7

f.  Change due to FX options -10,3 -7,4 7,1 -2,6 -1,5

g.  Net operations with other financial institutions 263,6 -5,9 65,1 -7,5 1,9

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,2638 3,2900 3,2667 3,2748 3,2665

(*) Preliminar information
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