
January 09, 2016 January 10, 2016 January 11, 2016 January 12, 2016 January 13, 2016

1. Commercial bank current account before Central Bank operations 4.298,4 4.800,8 5.811,2 6.904,2 6.587,7

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 30,0                          100,0 30,0              200,0               200,0 200,0                          200,0

Proposals received 213,0 157,0                          429,0 220,0             694,0               806,3 542,0                          568,0

Maturity 185 d 547 d                           90 d 371 d              89 d              182 d 88 d                           181 d

Interest rate : Minimum 4,22 4,54                           4,31 4,45              4,29                4,12 4,30                        4,21

                Maximum 4,42 4,75                          4,39 4,45              4,36                4,45 4,35                        4,42

                Average 4,35 4,70                           4,37 4,45              4,33                4,41 4,32                        4,40

Stock 23.241,0 23.241,0 23.371,0 22.581,0 22.981,0

Next maturity CD BCRP (Feb 09, 2017) 1.220,0 1.220,0 1.023,2

      CD BCRP matured  from 16 to 20 of January 2017 1.220,0 1.220,0

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 1.199,0 1.199,0 1.199,0 1.199,0 1.199,0

Next maturity REPO (May. 08, 2017 ). 399,0 399,0 399,0

      REPO BCRP matured   from 16 to 20 of January 2017

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

Next maturity Special Repo ().

      Special Repo matured  from 16 to 20 of January 2017
iv.  Auction sale of CDV BCRP

Proposals received
Maturity
Interest rate : Minimum 

               Maximum 
               Average

Stock
Next maturity CDV BCRP ()
      CDV BCRP matured  from 16 to 20 of January 2017

v.  Auction sale of time deposits in domestic currency 300,0                          649,9 262,0                          1083,4 300,0                          2300,0 199,9                          3200,0 300,0                          1722,0

Proposals received 555,0                         1340,8 262,0                          1083,4 539,0                          2647,4 335,5                          4126,0 533,0                          1722,0

Maturity 7 d                           1 d 7 d                           1 d 7 d                           1 d 7 d                           1 d 7 d                           3 d

Interest rate : Minimum 4,16                        3,50 3,81                        3,76 4,15                        3,90 4,19                        4,00 4,18                        3,95

Maximum 4,23                        3,85 4,25                        4,15 4,23                        4,23 4,23                        4,16 4,22                        4,20

                Average 4,20                        3,79 4,21                        3,88 4,19                        4,05 4,21                        4,06 4,20                        4,08

Stock 1.849,9 2.545,4 3.762,0 4.561,9 3.083,9

Next maturity of time deposits (Jan 16, 2017 ) 649,9 2.600,0 2.022,0

      Time Deposits  matured  from 16 to 20 of January 2017 1.549,9 2.900,0 1.061,9

vi. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 1.600,0 1.600,0 1.600,0 1.600,0 1.600,0

Next maturity of time deposits TP (June 08, 2017) 300,1 300,1 300,1

      Time Deposits TP matured  from 16 to 20 of January 2017

vii.  Auction sale of time deposits BN in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock

Next maturity of time deposits BN ()

      Time Deposits BN matured  from 16 to 20 of January 2017

viii. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1.030,0 775,0 325,0 325,0 225,0

Next maturity CDR BCRP (Mar 03, 2017) 255,0 100,0 225,0

        CDR BCRP matured  from 16 to 20 of January 2017 705,0 100,0
ix. Auction sale of Swap operation in foreign currency

Proposals received
Maturity

Interest rate : Minimum 
               Maximum 
               Average

Stock 13.925,1 13.925,1 13.925,1 13.925,1 13.925,1

Next maturity Swap (Jun 17, 2017) 400,0 400,0 400,0
      Swap matured  from 16 to 20 of January 2017

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 foreign currency (January 17, 2017) 300,0 300,0 300,0

      Swap foreign currency matured  from 16 to 20 of January 2017 300,0

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 foreign currency (May 26, 2017) 243,0 243,0 243,0

      Swap foreign currency matured  from 16 to 20 of January 2017

xii. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 513,5 403,2 114,0 114,0 114,0

Next maturity FX Swap Sell (Feb 06, 2017) 110,3 100,0 100,0

      FX Swap Sell currency matured  from 16 to 20 of January 2017 399,5

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
3.318,5 3.455,4 3.081,2 3.074,3 4.165,7

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0132% 0,0132% 0,0132% 0,0132% 0,0132%

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 232,5 174,0 2,9 350,0 2.010,0

Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%

5. Commercial bank current account in the BCR at close of the day
3.086,0 3.281,4 3.078,3 2.724,3 2.155,7

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 8.091,0 8.163,0 8.013,9 8.058,2 8.046,0

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

c.Cumulative average current account in domestic currency (millions of S/) 3.155,9 3.132,0 3.127,1 3.140,7 3.065,0

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2,8 2,8 2,7 2,7 2,7

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1.488,0 634,0 713,0 634,0 451,0

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,20/4,25/4,25

b.  Interbank operations (foreign currency) 26,0 26,0 60,0

Interest rate : Minimum / Maximum / Average 0,55 /0,55 /0,55 0,55 /0,55 /0,55 0,60/0,60/0,60

c.  Secondary market of CDBCRP and CDBCRP-NR 142,0 173,0 20,0 173,0 55,0

6 month term (amount / average interest rate) 12,0 / 4,40 5,0 / 4,40

12 month term (amount / average interes rate) 25,0 / 4,41 25,0 / 4,41

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 
Jan,  06, 2017 Jan,  09, 2017 Jan,  10, 2017 Jan,  11, 2017 Jan,  12, 2017

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 152,9 1,3 -121,6 -14,2 66,7

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 10,6 7,1 -122,5 26,1 -5,7

a. Spot purchases with non-banking costumers -30,9 4,5 -6,2 83,2 0,7

i. Purchases 206,7 181,4 189,4 551,2 564,6

ii. (-) Sales 237,6 177,0 195,6 468,1 563,9

b.  Forward purchases with non-banking costumers 224,5 -15,6 -20,3 -12,8 101,4

i. Pacted 326,4 89,2 173,7 134,4 231,5

ii. (-) Redemption 101,8 104,8 194,0 147,1 130,1

C.  Forward sells with non-banking costumers 82,0 -9,4 -62,4 -57,2 7,5

i. Pacted 117,3 93,8 75,3 68,8 211,7

ii. (-) Redemption 35,3 103,2 137,6 126,0 204,2

d.  Interbank operations

i.           Spot 355,5 221,7 268,6 337,0 461,8

ii.          Forward 10,0 30,0 11,0 25,0

e. Spot sales due to NDF redemption and swaps -25,9 11,3 -87,6 54,7 76,0

i. Purchases 27,2 102,2 100,3 125,9 201,6

ii. (-) Sales 53,1 90,9 187,8 71,2 125,7

f.  Change due to FX options -0,2 0,3 -8,7 0,1 -21,5

g.  Net operations with other financial institutions 0,9 -10,3 -117,5 -217,8 -8,3

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,3741 3,3817 3,3887 3,3909 3,3913

(*) Preliminar information
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