
Jun. 04, 2018 Jun. 05, 2018 Jun. 06, 2018 Jun. 07, 2018 Jun. 08, 2018

1. Commercial bank current account before Central Bank operations 1 369,2 2 483,7 2 457,5 2 907,7 2 784,5

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

       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP 29,9 30,0 30,0

Proposals received 244,2 157,0 141,5

Maturity 185 d 545 d 364 d

Interest rate : Minimum 2,6 2,7 2,72

                Maximum 2,7 2,9 2,80

                Average 2,7 2,8 2,78

Stock 27 059,3 27 059,3 27 089,3 26 229,4 26 229,4

Next maturity CD BCRP (Jun. 12 2018) 904,9 904,9 904,9 210,0

      CD BCRP matured  from jun 11 to 15, 2018 904,9 904,9 904,9 510,0

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 1500,0                700,0                1000,0 1000,0                         1000,0 1000,0                         1000,0 500,0                         600,0 500,0               1000,0               700,0

Proposals received 3490,0               1500,0               2200,0 2050,0                         1000,0 2050,0                         1740,0 1050,0                         1200,0 1300,0               2466,0               1220,0

Maturity 1 d                     7 d                     1 d 1 d                         1 d 1 d                         1 d 1 d                         1 d 1 d                   1 d                   7 d

Interest rate : Minimum 2,91                  2,98                  2,75 2,92                         2,78 2,93                         2,75 2,90                         2,88 3,11               2,83               2,75

               Maximum 2,91                  2,98                  2,75 2,92                         2,83 2,93                         2,85 2,90                         2,96 3,11               3,13               2,95

               Average 2,91                  2,98                  2,75 2,92                         2,81 2,93                         2,82 2,90                         2,92 3,11               3,04               2,82

Stock 6 409,9 5 909,9 5 509,9 4 309,9 5 260,0

Next maturity Repo (Jun. 11, 2018) 2 500,0 2 400,0 2 300,0 2 200,0

      Repo BCRP matured   from jun 11 to 15, 2018 3 350,0 2 850,0 2 450,0 2 200,0

iii.  Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP ( )

        CDLD BCRP matured  from jun 11 to 15, 2018

iv.  Auction sale of time deposits in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock

Next maturity of time deposits (  )

      Time Deposits  matured  from jun 11 to 15, 2018

v. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 3 000,0 3 000,0 3 000,0 3 000,0 3 000,0

Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0

      Time Deposits TP matured  from jun 11 to 15, 2018

vi. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 510,0 510,0 510,0 510,0 510,0

Next maturity CDR BCRP (Jul 09, 2018 ) 510,0 510,0 510,0 510,0

        CDR BCRP matured  from jun 11 to 15, 2018
vii. Auction sale of Swap operation in foreign currency 200,0

Proposals received 530,0
Maturity 185 d

Interest rate : Minimum 3,2
               Maximum 3,9
               Average 3,4

Stock 5 483,1 5 483,1 5 483,1 5 483,1 5 483,1

Next maturity Swap (Jun. 13, 2018) 225,0 225,0 225,0 225,0
      Swap matured  from jun 11 to 15, 2018

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

Interest rate : Minimum 

               Maximum 

               Average

Stock 1 250,0 1 250,0 1 250,0 1 250,0 1 250,0

Next maturity Swap foreign currency (Sep 14, 2018) 800,0 800,0 800,0 800,0

      Swap foreign currency matured  from jun 11 to 15, 2018

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 2 300,0 2 300,0 2 300,0 2 300,0 2 300,0

Next maturity Swap foreign currency (Ago 24, 2018) 500,0 500,0 500,0 500,0

      Swap foreign currency matured  from jun 11 to 15, 2018

x. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1 260,1 1 260,1 1 260,1

Next maturity FX Swap Sell (Jul 03, 2018  ) 400,1 400,1 400,1

      FX Swap Sell currency matured  from jun 11 to 15, 2018

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 jun 11 to 15, 2018

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
4 739,3 4 483,7 4 427,5 3 977,7 4 984,5

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0077% 0,0077% 0,0077% 0,0077% 0,0087%

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

Interest rate 3,30% 3,30% 3,30% 3,30% 3,30%

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 310,0 461,0 370,0 222,4 400,0

Interest rate 1,50% 1,50% 1,50% 1,50% 1,50%

5. Commercial bank current account in the BCR at close of the day
4 429,3 4 022,7 4 057,5 3 755,3 4 584,5

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 9 142,7 9 814,1 9 700,5 9 391,9 9 389,8

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 6,6 7,1 7,0 6,8 6,8

c.Cumulative average current account in domestic currency (millions of S/) 4 294,8 5 092,9 4 920,3 4 601,0 4 598,9

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 3,1 3,7 3,6 3,3 3,3

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1 272,5 741,3 1 028,8 1 098,4

Interest rate : Minimum / Maximum / Average 2,75/2,75/2,75 2,75/2,80/2,75 2,75/2,75/2,75 2,75/2,85/2,78

b.  Interbank operations (foreign currency) 18,0 7,0 24,0 22,0

Interest rate : Minimum / Maximum / Average 1,75/1,75/1,75 1,75/1,75/1,75 1,75/1,75/1,75 1,75/1,75/1,75

c.  Secondary market of CDBCRP and CDBCRP-NR 72,0 80,2 29,0

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$) 
Jun.  01  2018 Jun.  04  2018 Jun.  05  2018 Jun.  06  2018 Jun.  07  2018

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -111,8 -2,2 23,0 -100,8 237,3

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 60,5 36,4 -109,1 -54,5 -95,4

a. Spot purchases with non-banking costumers -2,9 -24,8 -164,7 -80,3 -153,5

i. Purchases 240,3 257,4 212,1 239,4 333,8

ii. (-) Sales 243,2 282,2 376,7 319,6 487,3

b.  Forward purchases with non-banking costumers -93,6 124,0 26,4 -8,1 -15,8

i. Pacted 59,9 270,4 334,7 195,9 342,6

ii. (-) Redemption 153,5 146,4 308,3 204,0 358,4

C.  Forward sells with non-banking costumers 79,8 159,6 -101,9 44,6 -348,6

i. Pacted 136,5 224,5 183,7 289,5 528,6

ii. (-) Redemption 56,7 64,9 285,6 244,9 877,2

d.  Interbank operations

i.           Spot 784,1 510,3 823,9 637,2 1083,5

ii.          Forward 20,0 48,0 33,0

e. Spot sales due to NDF redemption and swaps -33,8 -20,7 33,2 70,7 575,4

i. Purchases 56,2 62,6 283,9 244,5 875,3

ii. (-) Sales 90,0 83,3 250,6 173,8 299,9

f.  Change due to FX options 1,1 -2,9 3,9 6,4 -0,1

g.  Net operations with other financial institutions 0,5 0,4 -0,4 -4,0 1,5

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,2717 3,2720 3,2708 3,2596 3,2608

(*) Preliminar information
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