
Aug 26, 2019 Aug 27, 2019 Aug 28, 2019

1. Commercial bank current account before Central Bank operations 2 027,7 2 305,8 1 415,3

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   50,0

Proposals received  163,0  117,0

Maturity  190 d  552 d

Interest rate : Minimum   2,19   2,32

                Maximum   2,25   2,36

                Average   2,24   2,35

Stock 28 188,1 28 188,1 28 271,9

Next maturity CD BCRP (Sep. 3, 2019) 1 601,0 1 601,0

      CD BCRP matured  from september 2 to 6, 2019. 1 601,0

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo)  350,0

Proposals received  450,0

Maturity    5 d

Interest rate : Minimum   2,70

               Maximum   2,70

               Average   2,70

Stock 4 500,0 4 500,0 4 850,0

Next maturity Repo (Sep. 2, 2019) 500,0 350,0

      Repo BCRP matured   from september 2 to 6, 2019. 1 350,0

iii.  Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP ( )

        CDLD BCRP matured  from september 2 to 6, 2019.

iv.  Auction sale of time deposits in domestic currency  549,0 1100,0

Proposals received  549,0 1374,5

Maturity    1 d    1 d

Interest rate : Minimum   1,90   1,90

Maximum   2,50   2,45

                Average   2,05   2,24

Stock 549,0 1 100,0

Next maturity of time deposits (Aug 28, 2019) 549,0

      Time Deposits  matured  from september 2 to 6, 2019. 549,0

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

Next maturity of time deposits TP (Oct. 24, 2019) 500,0 500,0

      Time Deposits TP matured  from september 2 to 6, 2019.

vi. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP

        CDR BCRP matured  from september 2 to 6, 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

Next maturity Swap (Sep.26, 2019) 600,0 600,0
      Swap matured  from september 2 to 6, 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 september 2 to 6, 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 september 2 to 6, 2019.

x. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 2 400,1 2 400,1 2 400,1

Next maturity FX Swap Sell (Oct. 4, 2019) 600,1 600,1

      FX Swap Sell currency matured  from september 2 to 6, 2019.

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 september 2 to 6, 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$) -0,6

i.  Purchase (millions of US$)

ii. Selling   (millions of US$) 0,6

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
1 428,7 1 205,8 1 715,3

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0074% 0,0074% 0,0086%

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

Interest rate 3,05% 3,05% 3,05%

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 140,4 206,4 913,9

Interest rate 1,25% 1,25% 1,25%

5. Commercial bank current account in the BCR at close of the day
1 288,3 999,4 801,4

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 8 257,5 8 133,3 8 133,3

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

c.Cumulative average current account in domestic currency (millions of S/) 2 731,1 2 603,4 2 603,4

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

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 1 031,7 1 081,2 1 159,8

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

b.  Interbank operations (foreign currency) 18,0 64,5 20,5

Interest rate : Minimum / Maximum / Average 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 

6 month term (amount / average interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 
Ago 23, 2019 Ago 26, 2019 Ago 27, 2019

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -98,1 -86,3 27,4

Flow of foreign exchange position    = a + b.ii - c.ii + e + f -74,1 88,1 29,9

a. Spot purchases with non-banking costumers -116,1 46,8 -36,1

i. Purchases 239,4 365,9 416,5

ii. (-) Sales 355,5 319,1 452,5

b.  Forward and swap purchases with non-banking costumers -22,2 -280,6 -76,1

i. Pacted 106,1 243,1 165,8

ii. (-) Redemption 128,3 523,7 241,9

C.  Forward and swap sells with non-banking costumers 2,1 -105,9 -74,6

i. Pacted 144,7 346,5 483,5

ii. (-) Redemption 142,6 452,4 558,1

d.  Interbank operations

i.           Spot 659,3 809,4 752,6

ii.          Forward 25,0 104,0 26,0

e. Spot sales due to NDF redemption and swaps 56,4 -33,5 377,4

i. Purchases 138,8 445,2 553,4

ii. (-) Sales 82,3 478,7 176,1

f.  Change due to FX options 0,3 0,3 -0,9

g.  Net operations with other financial institutions -0,1 3,5 4,8

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,3756 3,3784 3,3877

(*) Preliminar information
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