
Mar 2, 2020 Mar 3, 2020 Mar 4, 2020 Mar 5, 2020 Mar 6, 2020

1. Commercial bank current account before Central Bank operations -496,4 1 443,7 2 083,6 3 077,6 2 964,7

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   30,0   30,0

Proposals received   98,0  230,0  142,5  104,0

Maturity  185 d  364 d  729 d 1092 d

Interest rate : Minimum   2,09   2,10   2,18   2,30

                Maximum   2,15   2,14   2,25   2,31

                Average   2,13   2,12   2,22   2,30

Stock 30 967,7 29 269,8 29 329,8 29 274,8 29 274,8

Next maturity CD BCRP Apr. 2, 2020) 100,00 1 800,00

      CD BCRP matured  from March 6 to 13, 2020. 100,00

ii. Outcome of the buying auction sale securities (Repo)Outcome of the buying auction sale securities (Repo) 1500,0                 3500,0 1500,0        300,0        500,0       1200,0 1000,0        300,0        500,0        800,0 1600,0 1100,0

Proposals received 4660,0                 5220,0 3000,0        650,0       1000,0       1700,0 2500,0        750,0       1000,0       1600,0 2000,0 1100,0

Maturity    1 d                    1 d    1 d         184 d           7 d           1 d    1 d         184 d           7 d           1 d    1 d    3 d

Interest rate : Minimum   2,35                   2,29   2,35         2,85         2,28         2,25   2,36         2,65         2,25         2,26   2,25   2,25

               Maximum   2,64                   2,46   2,41         2,85         2,35         2,35   2,36         2,76         2,34         2,36   2,51   2,56

               Average   2,40                   2,38   2,38         2,85         2,33         2,31   2,36         2,68         2,29         2,32   2,42   2,42

Stock 9 150,0 7 650,0 7 550,0 7 350,0 6 550,0

Next maturity Repo (Mar. 9, 2020) 2 700,0 1 100,0

      Repo BCRP matured   from March 6 to 13, 2020. 3 000,00 2 100,00

iii.  Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP ( )

        CDLD BCRP matured  from March 6 to 13, 2020.

iv.  Auction sale of time deposits in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 0,0 0,0 0,0 0,0 0,0

Next maturity of time deposits 

      Time Deposits  matured  from March 6 to 13, 2020.

v. Auction sale of time deposits TP in domestic currency  200,0

Proposals received  619,1

Maturity  365 d

Interest rate : Minimum   3,15

Maximum   3,40

                Average   3,18

Stock 4 100,2 4 100,2 4 100,2 4 100,2 4 100,2

Next maturity of time deposits TP (Jun 25, 2020) 300,0 300,0

      Time Deposits TP matured  from March 6 to 13, 2020.

vi. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP

        CDR BCRP matured  from March 6 to 13, 2020.
vii. Auction sale of Swap operation in foreign currency  300,0  200,0  200,0

Proposals received 1103,0  583,0  853,0
Maturity  184 d  365 d  365 d

Interest rate : Minimum   2,46   2,60   2,55
               Maximum   2,95   2,60   2,60
               Average   2,78   2,60   2,58

Stock 9 650,1 9 850,1 9 550,1 9 250,0 9 250,0

Next maturity Swap (Mar. 20, 2020) 500,0 400,0
      Swap matured  from March 6 to 13, 2020. 800,1

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 March 6 to 13, 2020.

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 March 6 to 13, 2020.

x. Auction FX Swap Sell BCRP     300,0           300,1        Desierta

Proposals received 1020,0           610,0           529,0

Maturity   61 d            94 d            61 d

Interest rate : Minimum    0,55             0,85            1,25

               Maximum    0,80            1,40            1,95

               Average    0,72            1,09                    

Stock 1 125,6 1 125,6 1 125,6 1 725,6 2 325,7

Next maturity FX Swap Sell (Mar. 30, 2020) 300,0 300,0

      FX Swap Sell currency matured  from March 6 to 13, 2020.

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 March 6 to 13, 2020.

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$) 8,9

i.  Purchase (millions of US$) 8,9

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
4 973,6 5 113,7 4 853,6 4 647,6 4 064,7

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0,0073% 0,0073% 0,0074% 0,0073% 0,0073%

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

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

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 5,8 30,0

Interest rate 1,00% 1,00% 1,00% 1,00% 1,00%

5. Commercial bank current account in the BCR at close of the day
4 973,6 5 107,9 4 853,6 4 647,6 4 034,7

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 8 622,0 9 322,6 9 663,4 9 816,0 9 917,8

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 5,2 5,6 5,8 5,9 6,0

c.Cumulative average current account in domestic currency (millions of S/) 2 848,3 3 556,7 3 914,5 4 061,1 4 158,9

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1,7 2,1 2,4 2,4 2,5

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 511,0 1 156,5 1 392,4 1 156,6 1 193,1

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

b.  Interbank operations (foreign currency) 25,0 38,0 46,0

Interest rate : Minimum / Maximum / Average 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25

c.  Secondary market of CDBCRP and CDBCRP-NR 30,0

6 month term (amount / average interest rate) 30/2,16

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 
Feb. 28, 2020 Mar. 02, 2020 Mar. 03, 2020 Mar. 04, 2020 Mar. 05, 2020

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 58,4 -29,2 47,2 -37,4 -40,4

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 32,2 -59,0 -80,0 -52,5 66,5

a. Spot purchases with non-banking costumers 20,6 -42,5 -70,9 -58,6 66,9

i. Purchases 371,2 395,5 335,9 396,3 466,0

ii. (-) Sales 350,6 438,0 406,9 454,9 399,0

b.  Forward and swap purchases with non-banking costumers 52,2 104,3 210,6 173,9 5,1

i. Pacted 210,4 275,6 378,1 345,0 175,2

ii. (-) Redemption 158,2 171,3 167,5 171,1 170,1

C.  Forward and swap sells with non-banking costumers 118,6 74,3 72,4 169,3 294,8

i. Pacted 451,3 477,6 403,7 407,4 729,0

ii. (-) Redemption 332,6 403,3 331,3 238,1 434,2

d.  Interbank operations

i.           Spot 557,9 694,3 584,5 1067,3 817,0

ii.          Forward 88,4 10,0 90,0 20,0 145,0

e. Spot sales due to NDF redemption and swaps 186,0 227,4 161,6 72,5 267,7

i. Purchases 317,3 387,3 327,2 238,0 433,1

ii. (-) Sales 131,3 159,9 165,7 165,5 165,4

f.  Change due to FX options 5,8 -0,2 -11,0 10,5 8,6

g.  Net operations with other financial institutions 86,9 -11,9 -6,7 0,7 170,2

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3,4539 3,4418 3,4262 3,4243 3,4437

(*) Preliminar information
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