
Jul. 7, 2014 Jul. 8, 2014 Jul. 9, 2014 Jul. 10, 2014 Jul. 11, 2014

1. Commercial bank current account before Central Bank operations 7 844,6 6 796,7 6 444,7 8 180,0 8 154,6

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

i.  Auction sale of CD BCRP 100,0 100,0 100,0 300,0

Proposals received 526,7 506,5 752,0 1 406,0

Maturity 185 d 547 d 364 d 181 d

Interest rate : Minimum 3,70 3,85 3,72 3,45

                Maximum 3,70 3,97 3,72 3,60

                Average 3,70 3,92 3,72 3,55

Stock 16 645,2 16 645,2 16 745,2 14 495,1 14 795,1

Next maturity CD BCRP (Jul. 14, 2014) 2 350,1 600,1 600,1

CD BCRP matured July from 14 to 18, 2014 2 350,1 600,1
ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 500,0 500,0 500,0

Proposals received 1 000,0 500,0 1 000,0

Maturity 1 d 1 d 1 d

Interest rate : Minimum 4,12 4,12 4,08

               Maximum 4,15 4,13 4,10

               Average 4,14 4,13 4,09

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

Next maturity REPO (Aug. 7, 2014). 500,0 100,0 100,0

REPO matured July from 14 to 18, 2014 500,0
vi. Auction sale of CDR BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 500,0 500,0 500,0 500,0 500,0

Next maturity CDR BCRP (Jul. 15, 2014) 100,0 100,0 100,0

  CDR BCRP matured July from 14 to 18 2014
vi. Auction sale of Swap operation in foreign currency 300,0

Proposals received 300,0

Maturity 731 d

Interest rate : Minimum 3,51

               Maximum 3,86

               Average 3,67

Stock 2 900,0 2 900,0 2 900,0 2 900,0 2 900,0

Next maturity Swap (August 7, 2014) 100,0 100,0 100,0

Swap matured July from 14 to 18, 2014
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 8 244,6 7 296,7 6 844,7 7 080,0 7 154,6

4. Central Bank monetary operations 
a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0127% 0,0126% 0,0126% 0,0126% 0,0126%

b.  Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%

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

d.  Overnight deposits in domestic currency 187,5 193,6 201,4 21,2 20,0

Interest rate 2,80% 2,80% 2,80% 2,80% 2,80%

5. Commercial bank current account in the BCR at close of the day 8 057,1 7 103,1 6 643,3 7 058,8 7 134,6

a. Cumulative average reserve balances in domestic currency (millions of S/.) (*) 13 660,9 13 500,9 13 534,1 13 419,2 13 252,0

b. Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 14,5 14,3 14,3 14,2 14,0

c. Cumulative average current account in domestic currency (millions of S/.) 8 624,5 8 434,3 8 496,4 8 352,7 8 185,4

d. Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 9,1 9,0 9,0 8,8 8,7

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 1 153,0 1 410,5 1 576,0 1 388,0 1 492,0

Interest rate : Minimum / Maximum / Average 4,05/4,15/4,09 4,05/4,10/4,07 4,05/4,10/4,05 4,05/4,10/4,05 3,75/3,80/3,76

b.  Interbank operations (foreign currency) 168,0 182,0 187,0 142,0 250,0

Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,15/0,20/0,15 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 98,0 30,0 17,0 101,0

6 month term (amount / average interest rate) 98,0 / 3,70 

12 month term (amount / average interes rate) 101,0 / 3,70
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 04 Julio 2014 07 Julio 2014 08 Julio 2014 09 Julio 2014 10 Julio 2014

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 99,5 -184,4 15,5 31,3 54,4

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 140,0 -27,3 53,5 171,7 52,1

a. Spot purchases with non-banking costumers 99,7 -0,9 38,8 177,4 31,8

i. Purchases 320,1 290,5 382,0 368,0 421,7

ii. (-) Sales 220,3 291,4 343,2 190,7 389,9

b.  Forward purchases with non-banking costumers 6,3 -172,9 -39,4 -35,8 86,3

i. Pacted 45,7 152,9 167,1 116,2 160,5

ii. (-) Redemption 39,4 325,7 206,5 151,9 74,3

C.  Forward sells with non-banking costumers 46,8 -15,8 -1,5 104,6 83,9

i. Pacted 61,6 155,1 126,8 200,3 330,6

ii. (-) Redemption 14,8 170,9 128,3 95,7 246,7

d.  Interbank operations

i.           Spot 614,0 880,3 971,7 369,0 1 182,2

ii.          Forward 20,0 203,0 147,0 92,0 125,0

e. Spot sales due to NDF redemption and swaps 11,7 -105,1 -67,7 -46,9 198,0

i. Purchases 12,4 153,6 128,1 95,6 241,2

ii. (-) Sales 0,7 258,6 195,8 142,5 43,3

f.  Net operations with other financial institutions 4,0 -76,3 4,1 -15,0 -5,2

g.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 2,7757 2,7734 2,7837 2,7830 2,7798

(*) Preliminar information

d.    =   day(s)

w.  =   week(s)

m.   =   month(s)

y.   =   year(s)
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