
January 11, 2016 January 12, 2016 January 13, 2016 January 14, 2016 January 15, 2016

1. Commercial bank current account before Central Bank operations 6 445,3 6 492,3 6 381,0 6 285,7 6 228,4

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                    300,0 300,0 30,0            299,9            300,0 30,0            200,0            200,0 200                    200
Proposals received 136,0                   844,0 897,0 121,0            914,1            807,0 120,0            318,0            493,0 452                    510
Maturity 185 d                    94 d 93 d 547 d            91 d            183 d 364 d            90 d            181 d 180 d               363 d
Interest rate : Minimum 4,40                    4,19 4,10 4,90            4,10            4,30 4,74            4,17            4,40 4,45                    4,80

                Maximum 4,40                    4,19 4,10 5,09            4,18            4,40 4,74            4,24            4,42 4,50                    4,83
                Average 4,40                    4,19 4,10 5,08            4,16            4,35 4,74            4,19            4,41 4,50                    4,82

Stock 15 100,1 15 400,1 15 630,0 14 710,0 15 110,0
Next maturity CD BCRP (January 21, 2016) 400,00 1 350,00 400,00
CD BCRP matured from January 18 to 22, 2016 1 750,00 1 350,00

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 300,0 300,0 300,0 300,0 300,0
Next maturity REPO (Joly 17, 2016). 300,0 300,0 300,0
REPO matured from January 18 to 22, 2016

iii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 1 900,0 1 900,0 1 900,0 1 900,0 1 900,0
Next maturity Special Repo (January 28, 2016). 300,3 300,3 300,3
Special Repo matured from January 18 to 22, 2016

v.  Auction sale of time deposits in domestic currency 1499,9                    1850,0 1500,0                    2000,0 1500,0                    2248,6 1500,0                    2637,6 1499,8                    1999,9
Proposals received 2372,7                    2582,6 2474,5                    2573,2 2708,1                    2248,6 1915,5                    2637,6 1847,5                    2505,0
Maturity 1 d                          1 d 1 d                          1 d 1 d                          1 d 1 d                          1 d 3 d                          3 d
Interest rate : Minimum 3,50                      3,45 3,62                      3,62 3,61                      3,50 3,60                      3,62 3,70                      3,70

Maximum 3,72                      3,68 3,72                      3,65 3,70                      3,75 3,75                      3,75 4,00                      3,98
                Average 3,68                      3,64 3,70                      3,64 3,70                      3,66 3,71                      3,73 3,95                      3,91

Stock 3 349,9 3 500,0 3 748,6 4 137,6 3 499,7
Next maturity of time deposits (Jan 18, 2016) 3 349,9 3 748,6 3 499,7
Time Deposit matured  from January 18 to 22, 2016 3 349,9 3 748,6 3 499,7

vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum 

Maximum 
                Average

Stock 3 050,0 3 050,0 3 050,0 3 050,0 3 050,0
Next maturity of time deposits TP (Feb 19, 2016) 550,0 550,0 550,0
Time Deposit TP matured from January 18 to 22, 2016

vii.  Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum 

Maximum 
                Average

Stock 600,0 600,0 600,0 600,0 600,0
Next maturity of time deposits BN (May 20, 2016) 300,0 300,0 300,0
Time Deposit BN matured from January 18 to 22, 2016

viii. Auction sale of CDR BCRP 300,0                    300,0 200,0                    300,0 65,0 170,0
Proposals received 626,0                    300,0 200,0                    515,0 65,0 170,0
Maturity 91 d                        91 d 91 d                        91 d 91 d 182 d
Interest rate : Minimum 0,24                      0,65 0,70                      0,39 0,70 0,64

               Maximum 0,73                      0,65 0,70                      0,55 0,70 0,64
               Average 0,52                      0,65 0,70                      0,51 0,70 0,64

Stock 7 059,5 7 659,5 7 964,5 7 961,5 8 131,5
Next maturity CDR BCRP (January 22, 2016) 195,0 68,0 300,0

  CDR BCRP matured from January 18 to 22, 2016 263,0 68,0 300,0
ix. Auction sale of Swap operation in foreign currency 300,0

Proposals received 1 187,9
Maturity 729 d
Interest rate : Minimum 5,75

               Maximum 5,91
               Average 5,86

Stock 14 900,0 14 900,0 14 900,0 14 900,0 14 900,0
Next maturity Swap (January 29, 2016) 300,0 300,0 500,0
Swap matured from January 18 to 22, 2016 300,0 300,0

x. Auction sale of Swap operation in foreign currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 7 900,0 7 900,0 7 900,0 7 900,0 7 900,0
Next maturity Swap (January 17, 2017) 300,0 300,0 300,0
Swap matured from January  18 to 22, 2016

xi. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock 4 804,7 4 804,7 4 804,7 4 804,7 4 804,7
Next maturity Swap (May 26, 2017) 243,0 243,0 243,0
Swap matured from January  18 to 22, 2016

xii. Auction FX Swap Sell BCRP 70,0                    300,0 167,2                    275,0 258,0 575,0 334,6                    84,3
Proposals received 70,0                    323,6 167,2                    275,0 258,0 575,0 485,6                    202,9
Maturity  91 d                  182 d  91 d                  182 d 91 d 91 d 91 d                          60 d
Interest rate : Minimum 0,75                      0,68 0,74                      0,65 0,74 0,71 0,69                     0,75

               Maximum 0,75                      0,75 0,75                      0,75 0,75 0,75 0,75                     0,75
               Average 0,75                      0,71 0,75                      0,71 0,74 0,75 0,73                     0,75

Stock 28 126,7 28 068,9 28 026,9 28 001,9 27 721,8
Next maturity Swap (January 19 2016) 500,0 600,0 600,0
FX Swap Sell matured from January 18 to 22, 2016 2 099,0 1 299,0 2 845,0

b.  Central Bank foreign currency operations at over-the-counter -30,9 -10,3
i.  Purchase (millions of US$)

Average exchange rate (S/. US$)
ii. Selling   (millions of US$) 9,0 3,0

Average exchange rate (S/. US$) 3,4290 3,4330
c.  Operations with Tesoro Publico (millions of US$)

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
2 765,4 2 092,3 1 471,6 1 953,1 2 148,4

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

Fee (daily efective rate) 0,0132% 0,0131% 0,0103% 0,0132% 0,0122%
b.  Outcome of the direct temporary buying securities (Repo)

Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
c.  Monetary regulation credit

Interest rate 4,30% 4,30% 4,30% 4,30% 4,30%
d.  Overnight deposits in domestic currency 367,6 289,4 85,9 129,5 432,6

Interest rate 2,25% 2,25% 2,25% 2,25% 2,25%

5. Commercial bank current account in the BCR at close of the day 2 397,8 1 802,9 1 385,7 1 823,6 1 715,8

a. Cumulative average reserve balances in domestic currency (millions of S/) (*) 8 122,5 8 067,3 7 947,1 7 965,1 7 843,6
b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 7,9 7,9 7,7 7,8 7,6
c. Cumulative average current account in domestic currency (millions of S/) 3 023,6 2 949,3 2 829,0 2 829,0 2 754,8
d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,9 2,9 2,8 2,8 2,7

6. Interbank market and Secondary market of CDBCRP
a.  Interbank operations (domestic currency) 364,0 149,0 379,0 435,0 335,0

Interest rate : Minimum / Maximum / Average 3,75/3,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75 3,75/3,75/3,75 4,00/4,00/4,00
b.  Interbank operations (foreign currency) 287,0 274,0 170,0 150,0 286,0

Interest rate : Minimum / Maximum / Average 0,35/0,35/0,35 0,35/0,35/0,35 0,35/0,35/0,35 0,35/0,35/0,35 0,35/0,35/0,35
c.  Secondary market of CDBCRP and CDBCRP-NR 5,0 93,0

6 month term (amount / average interest rate) 5,0 / 4,30
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) January 08,  2016 January 11,  2016 January 12,  2016 January 13,  2016 January 14,  2016

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -75,2 -77,5 48,0 -68,2 -17,4
Flow of foreign exchange position    = a + b.ii - c.ii + e + f -46,6 -116,4 103,0 -61,2 -130,0
a. Spot purchases with non-banking costumers -137,5 -196,2 -81,8 -163,4 -176,9

i. Purchases 205,7 182,3 173,4 169,3 231,2
ii. (-) Sales 343,2 378,5 255,1 332,8 408,1

b.  Forward purchases with non-banking costumers 37,5 67,1 -83,4 -72,4 -66,4
i. Pacted 70,6 170,2 74,4 53,2 149,5
ii. (-) Redemption 33,1 103,1 157,8 125,6 215,8

C.  Forward sells with non-banking costumers 50,6 66,6 -50,2 -93,0 -180,4
i. Pacted 120,8 221,1 238,4 255,7 335,0
ii. (-) Redemption 70,2 154,6 288,6 348,8 515,4

d.  Interbank operations
i.           Spot 475,5 247,5 235,1 517,0 559,1
ii.          Forward 10,0

e. Spot sales due to NDF redemption and swaps 45,0 133,6 153,4 249,9 349,2
i. Purchases 49,9 134,4 280,9 347,9 514,7
ii. (-) Sales 5,0 0,8 127,5 98,0 165,5

f.  Change due to FX options -15,5 -9,4 3,5 -10,3 15,7
g.  Net operations with other financial institutions 83,1 45,5 136,7 58,2 -19,9
h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,4289 3,4276 3,4239 3,4221 3,4247
(*) Preliminar information
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