
Jul 15, 2019 Jul 16, 2019 Jul 17, 2019 Jul 18, 2019 Jul 19, 2019

1. Commercial bank current account before Central Bank operations 3 277,0 3 715,8 3 215,3 2 824,0 1 687,6

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           100,0           100,0   50,0                   25,0   50,0

Proposals received  311,0           642,0           513,0  256,5                   25,0  238,0

Maturity  176 d           722 d           540 d  538 d                  538 d  350 d

Interest rate : Minimum   2,43            2,66            2,54   2,26                   2,45   2,48

                Maximum   2,50            2,69            2,55   2,54                   2,45   2,50

                Average   2,49            2,68            2,54   2,45                   2,45   2,50

Stock 26 219,4 26 219,4 26 294,4 26 369,4 26 369,4

Next maturity CD BCRP (Jun. 6, 2019) 2 079,1 2 079,1 2 079,1 2 079,1 2 079,1

      CD BCRP matured  from july 22 to 26, 2019.

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo)  500,0

Proposals received  700,0

Maturity    3 d

Interest rate : Minimum   2,75

               Maximum   2,75

               Average   2,75

Stock 5 700,0 5 700,0 5 700,0 5 700,0 6 200,0

Next maturity Repo (May. 21 , 2018) 500,0 500,0 500,0 500,0 500,0

      Repo BCRP matured   from july 22 to 26, 2019. 500,0

iii.  Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP ( )

        CDLD BCRP matured  from july 22 to 26, 2019.

iv.  Auction sale of time deposits in domestic currency  650,0 1200,0 1000,1  300,0

Proposals received 1287,0 2195,8 1740,0  819,5

Maturity    1 d    1 d    1 d    1 d

Interest rate : Minimum    2,0    2,0   2,09   1,89

Maximum   2,05   2,25   2,20   2,10

                Average   2,01   2,18   2,16   2,03

Stock 650,0 1 200,0 1 000,1 300,0

Next maturity of time deposits (May 13, 2019)    ) 650,0 1 200,0 1 000,1 300,0

      Time Deposits  matured  from july 22 to 26, 2019. 650,0 1 200,0 1 000,1 300,0

v. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 4 100,1 4 100,1 4 100,1 4 100,1 4 100,1

Next maturity of time deposits TP (Jun. 20, 2019) 500,0 500,0 500,0 500,0 500,0

      Time Deposits TP matured  from july 22 to 26, 2019.

vi. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP ( )

        CDR BCRP matured  from july 22 to 26, 2019.
vii. Auction sale of Swap operation in foreign currency

Proposals received
Maturity

Interest rate : Minimum 
               Maximum 
               Average

Stock 11 750,1 11 750,1 11 750,1 11 750,1 11 750,1

Next maturity Swap (Jun.03, 2019) 600,0 600,0 600,0 600,0 600,0
      Swap matured  from july 22 to 26, 2019.

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

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap foreign currency ( )

      Swap foreign currency matured  from july 22 to 26, 2019.

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap foreign currency ( )

      Swap foreign currency matured  from july 22 to 26, 2019.

x. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

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

Next maturity FX Swap Sell (  ) 300,0 300,0 300,0 300,0 300,0

      FX Swap Sell currency matured  from july 22 to 26, 2019. 300,0

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 july 22 to 26, 2019.

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$) 11,0

i.  Purchase (millions of US$) 11,0

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
2 377,0 2 515,8 2 165,3 2 474,0 2 187,6

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 609,5 537,0 526,0 801,0 514,0

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
1 767,4 1 978,8 1 639,3 1 673,0 1 673,6

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 8 909,0 8 764,1 8 693,0 8 579,4 8 500,8

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 5,8 5,7 5,7 5,6 5,5

c.Cumulative average current account in domestic currency (millions of S/) 3 573,7 3 426,9 3 354,2 3 240,0 3 159,3

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,3 2,2 2,2 2,1 2,1

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1 600,0 1 467,3 1 634,8 2 241,4 1 327,9

Interest rate : Minimum / Maximum / Average 2,75/2,75/2,75 2,75/2,75/2,75 2,75/2,80/2,76 2,75/2,80/2,76 2,75/2,80/2,75

b.  Interbank operations (foreign currency) 10,0

Interest rate : Minimum / Maximum / Average 2,50/2,50/2,50

c.  Secondary market of CDBCRP and CDBCRP-NR 5,0 617,2

6 month term (amount / average interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate) 5 / 2,68

7. Operations in the foreign exchange market (millions of US$) 
Jul 12, 2019 Jul 15, 2019 Jul 16, 2019 Jul 17, 2019 Jul 18, 2019

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -22,0 -13,1 -30,7 -69,9 144,4

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 171,6 225,1 27,4 -111,7 63,3

a. Spot purchases with non-banking costumers 134,7 167,0 -9,0 -124,1 51,1

i. Purchases 395,2 449,3 267,1 330,9 376,8

ii. (-) Sales 260,4 282,3 276,1 455,0 325,7

b.  Forward and swap purchases with non-banking costumers 87,5 -26,7 -37,9 128,0 -5,0

i. Pacted 251,7 252,8 159,2 201,8 173,7

ii. (-) Redemption 164,1 279,5 197,1 73,8 178,7

C.  Forward and swap sells with non-banking costumers 282,7 210,8 19,2 86,5 -84,4

i. Pacted 431,6 591,2 315,3 234,3 426,1

ii. (-) Redemption 148,9 380,4 296,1 147,8 510,4

d.  Interbank operations

i.           Spot 771,2 841,0 543,2 665,3 597,0

ii.          Forward 25,0 19,0 30,0 75,0 60,0

e. Spot sales due to NDF redemption and swaps 19,2 146,2 123,1 88,3 342,4

i. Purchases 145,7 368,3 294,2 142,9 499,4

ii. (-) Sales 126,4 222,1 171,1 54,6 157,1

f.  Change due to FX options 1,6 -0,7 -1,0 0,3 1,7

g.  Net operations with other financial institutions 2,4 12,8 12,3 -1,9 1,6

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,2835 3,2857 3,2870 3,2856 3,2873

(*) Preliminar information
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