
Oct. 09, 2018 Oct. 10, 2018 Oct. 11, 2018 Oct. 12, 2018

1. Commercial bank current account before Central Bank operations 5 025,1 5 027,5 5 467,6 4 797,4

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

       a.  Central Bank monetary operations

i.  Auction sale of CD BCRP  300,0   50,0           100,0           500,0   50,0           100,0           634,5

Proposals received 1148,0  202,0           394,0          1684,0  228,5           312,0          2062,0

Maturity  175 d  540 d           357 d           174 d  356 d           356 d           173 d

Interest rate : Minimum   2,57   2,89            2,75            2,59   2,74            2,78            2,60

                Maximum   2,64   2,91            2,78            2,62   2,76            2,85            2,62

                Average   2,62   2,90            2,76            2,61   2,74            2,82            2,61

Stock 24 611,1 25 261,1 25 079,6 25 079,6

Next maturity CD BCRP (Set. 4 2018) 1 241,00 295,0

      CD BCRP matured   from october 11 to 12, 2018 1 241,00 295,0

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 4 700,0 4 700,0 4 700,0 4 700,0

Next maturity Repo (Dic. 21, 2018) 300,0 300,0

      Repo BCRP matured    from october 11 to 12, 2018

iii.  Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP ( )

        CDLD BCRP matured   from october 11 to 12, 2018

iv.  Auction sale of time deposits in domestic currency 1000,0  500,0                  600,0 1000,0                  800,0 1000,0                  650,0

Proposals received 1981,5 1943,0                 1489,3 2603,0                  981,2 2026,0                 1203,2

Maturity    1 d    1 d                    1 d    1 d                    1 d    3 d                    3 d

Interest rate : Minimum   2,10   2,10                    2,0   2,16                   2,04   2,15                   2,04

Maximum   2,47   2,37                   2,17   2,36                   2,39   2,42                   2,40

                Average   2,32   2,29                   2,11   2,27                   2,23   2,32                   2,32

Stock 1 000,0 1 100,0 1 800,0 1 650,0

Next maturity of time deposits (Aug. 21, 2018   ) 1 100,0 1 650,0

      Time Deposits  matured   from october 11 to 12, 2018 1 100,0 1 650,0

v. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 3 300,0 3 300,0 3 300,0 3 300,0

Next maturity of time deposits TP (Oct 24, 2018) 500,0 500,0

      Time Deposits TP matured   from october 11 to 12, 2018

vi. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP ( )

        CDR BCRP matured   from october 11 to 12, 2018
vii. Auction sale of Swap operation in foreign currency

Proposals received
Maturity

Interest rate : Minimum 
               Maximum 
               Average

Stock 4 908,0 4 908,0 4 908,0 4 908,0

Next maturity Swap (Aug. 24, 2018) 500,0 500,0
      Swap matured   from october 11 to 12, 2018

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

Interest rate : Minimum 

               Maximum 

               Average

Stock 150,0 150,0 150,0 150,0

Next maturity Swap foreign currency (Sep 14, 2018) 150,0 150,0

      Swap foreign currency matured   from october 11 to 12, 2018

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1 800,0 1 800,0 1 800,0 1 800,0

Next maturity Swap foreign currency (Ago 24, 2018) 200,0 200,0

      Swap foreign currency matured   from october 11 to 12, 2018

x. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 2 200,0 2 200,0 2 200,0 2 200,0

Next maturity FX Swap Sell (Oct 15, 2018  ) 800,0 800,0

      FX Swap Sell currency matured   from october 11 to 12, 2018 800,0

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 october 11 to 12, 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$) 4,0

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
3 725,1 3 277,5 2 883,1 3 147,4

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0076% 0,0076% 0,0076% 0,0096%

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

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

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 105,0 56,6 35,0

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

5. Commercial bank current account in the BCR at close of the day
3 371,9 3 220,9 2 883,1 3 112,4

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 8 773,2 8 767,8 8 649,1 8 588,8

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

c.Cumulative average current account in domestic currency (millions of S/) 3 781,1 3 765,0 3 648,5 3 584,7

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,6 2,6 2,5 2,5

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1 012,0 1 209,5 964,0 1 098,5

Interest rate : Minimum / Maximum / Average 2,75/2,75/2,75 2,75/2,75/2,75 2,50/2,75/2,70 2,75/2,90/2,81

b.  Interbank operations (foreign currency) 78,0 49,0 34,0 40,0

Interest rate : Minimum / Maximum / Average 2,25/2,25/2,25 2,25/2,25/2,25 2,25/2,25/2,25 2,25/2,25/2,25

c.  Secondary market of CDBCRP and CDBCRP-NR 40,5

6 month term (amount / average interest rate)

12 month term (amount / average interes rate) 40,5 / 2,74

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 
Oct.  05  2018 Oct.  09  2018 Oct.  10  2018 Oct.  11  2018

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 14,5 44,6 -10,6 -125,3

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 64,8 105,7 35,1 -61,1

a. Spot purchases with non-banking costumers 44,0 55,2 -15,0 -63,8

i. Purchases 311,1 267,0 248,8 304,6

ii. (-) Sales 267,1 211,8 263,8 368,4

b.  Forward purchases with non-banking costumers 5,7 -4,2 -124,0 36,8

i. Pacted 275,0 183,8 31,2 153,3

ii. (-) Redemption 269,4 188,0 155,2 116,5

C.  Forward sells with non-banking costumers 49,3 62,7 -79,1 101,5

i. Pacted 416,9 239,2 129,1 411,1

ii. (-) Redemption 367,6 176,5 208,2 309,6

d.  Interbank operations

i.           Spot 569,2 514,7 706,2 768,0

ii.          Forward 50,0 10,0 120,0 54,0

e. Spot sales due to NDF redemption and swaps 120,2 39,4 68,0 199,6

i. Purchases 352,7 147,0 189,5 289,5

ii. (-) Sales 232,6 107,6 121,5 89,9

f.  Change due to FX options -6,6 5,9 -0,7 0,5

g.  Net operations with other financial institutions -1,1 -0,4 35,1 -3,8

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,3219 3,3306 3,3139 3,3290

(*) Preliminar information
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