
CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

 (Millions of Soles)

May 4, 2020 May 5, 2020 May 6, 2020

1. Commercial bank current account before Central Bank operations 8,421.0 7,218.2 10,730.0

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

     a.  Central Bank monetary operations 0.0 0.0 0.0
i.  Auction sale of CD BCRP 0.0 0.0 0.0

Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

                Maximum 0.0 0.0 0.0
                Average 0.0 0.0 0.0

Stock 27,513.7 25,838.7 25,838.7
Next maturity CD BCRP (May. 7, 2020) 1,675.0 1,465.0 1,465.0
CD BCRP matured  from May 7 to 8, 2020. 3,140.0 1,465.0 1,465.0

ii. O Outcome of the buying auction sale securities (Repo)  500,0 0.0 0.0

Proposals received  600,0 0.0 0.0
Maturity   92 d 0.0 0.0
Interest rate : Minimum    0,59 0.00 0.00

               Maximum    0,69 0.00 0.00
               Average    0,66 0.00 0.00

Stock 13,515.0 13,515.0 13,515.0
Next maturity Repo (May. 21, 2020) 200.0 200.0 200.0
      Repo BCRP matured   from May 7 to 8, 2020. 0.0 0.0 0.0

iii. Outcome of the buying auction sale of credit potfolios (Alternative Credit Portfolio Repo) 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0

Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 250.0 250.0 250.0

Next maturity Alternative Credit Portfolio Repo (May. 20, 2020). 100.0 100.0 100.0
Alternative Credit Portfolio Repo matured from May 7 to 8, 2020. 0.0 0.0 0.0

iv. Outcome of the buying auction sale of credit potfolios with government guarantee (Regular REPO GART)  900,0        900,0        300,0         15,6 1000,0       1000,0        400,0         26,0  194,0       1500,0        500,0         30,0
Guarantee percentage 80%          90%          95%          98% 80%          90%          95%          98% 80%          90%          95%          98%
Proposals received 1464,8       2562,1        866,5         31,2 1192,7       2102,3        890,8         26,0  226,0       3360,0       1616,0         44,0

Maturity 1095 d     1095 d     1095 d        1095 d 1095 d     1095 d     1095 d     1095 d  1097 d     1097 d       1097 d       1097 d
Interest rate : Minimum   1,12           1,0           0,90          2,98   1,10           0,99           0,89          2,99   1,15           0,98          0,87          3,00

               Maximum   1,17           1,0           0,90          3,10   1,19           1,0           0,90          3,25   1,19           1,10          1,00           3,35
               Average   1,15           1,0           0,90           3,0   1,14           1,0           0,89          3,10   1,16          1,03           0,91          3,13

Stock 18,877.2 21,303.2 23,527.2
v. Outcome of the buying auction sale of credit potfolios with government guarantee (Special REPO GART)   20,0   30,0 Desierta

Guarantee percentage 98% 98% 98%
Proposals received   25,0   30,0 0.0
Maturity 1095 d 1095 d 1097 d

Interest rate : Minimum   3,49   3,49 -.-
               Maximum   3,49   3,50 -.-
               Average   3,49   3,50 -.-

Stock 77.0 107.0 107.0
vi. Outcome of the buying auction sale securities (Special REPO) 0.0 0.0 0.0

Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0
Next maturity Special Repo. 0.0 0.0 0.0
Special Repo matured from May 7 to 8, 2020. 0.0 0.0 0.0

vii. Auction sale of CDV BCRP 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0

Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0

Next maturity CDV BCRP 0.0 0.0 0.0
  CDV BCRP matured from May 7 to 8, 2020. 0.0 0.0 0.0
viii. Auction sale of CDLD BCRP 0.0 0.0 0.0

Proposals received 0.0 0.0 0.0

Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0

Next maturity CDLD BCRP 0.0 0.0 0.0
CDLD BCRP matured from May 7 to 8, 2020. 0.0 0.0 0.0

ix. Auction sale of time deposits in domestic currency 1657,7 3700,0 5000,1
Proposals received 1657,7 5284,2 5677,2
Maturity    1 d    1 d    1 d

Interest rate : Minimum 0.18 0.17 0.17
Maximum 0.25 0.25 0.25

                Average 0.23 0.23 0.23
Stock 1,657.7 3,700.0 5,000.1
Next maturity of time deposits (May. 7, 2020) 1,657.7 3,700.0 5,000.1

Time Deposits  matured  from May 7 to 8, 2020. 1,657.7 3,700.0 5,000.1
x. Auction sale of time deposits TP in domestic currency 0.0 0.0 0.0

Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

Maximum 0.0 0.0 0.0
                Average 0.0 0.0 0.0

Stock 4,100.2 4,100.2 4,100.2
Next maturity of time deposits TP (Jun. 25, 2020) 300.0 300.0 300.0

Time Deposits TP matured  from May 7 to 8, 2020. 0.0 0.0 0.0
xi. Auction sale of time deposits BN in domestic currency 0.0 0.0 0.0

Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

Maximum 0.0 0.0 0.0
                Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0
Next maturity of time deposits BN 0.0 0.0 0.0

  Time Deposits BN matured from May 7 to 8, 2020. 0.0 0.0 0.0

xii. Auction sale of CDR BCRP 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0

               Average 0.0 0.0 0.0
Stock 0.0 0.0 0.0
Next maturity CDR BCRP 0.0 0.0 0.0
CDR BCRP matured  from May 7 to 8, 2020. 0.0 0.0 0.0

xiii. Auction sale of CD BCRP-NR 0.0 0.0 0.0

Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0

               Average 0.0 0.0 0.0
Stock 0.0 0.0 0.0
Next maturity CDR BCRP 0.0 0.0 0.0
CD BCRP-NR matured from May 7 to 8, 2020. 0.0 0.0 0.0

xiv. Auction sale of Swap operation in foreign currency  300,0 0.0 0.0

Proposals received  500,0 0.0 0.0
Maturity   92 d 0.0 0.0
Interest rate : Minimum    1,00 0.0 0.0

               Maximum   1,05 0.0 0.0
               Average   1,03 0.0 0.0

Stock 10,130.0 10,020.0 10,020.0
Next maturity Swap (Jun. 3, 2020) 200.0 500.0 500.0
Swap matured  from May 7 to 8, 2020. 200.0 0.0 0.0

xv. Cross Currency Repo 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0

Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0

Next maturity Swap 0.0 0.0 0.0
Cross Currency Repo matured from May 7 to 8, 2020. 0.0 0.0 0.0

xvi. Auction sale of Swap operation in foreign currency (Expansion) 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0

Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0

Next maturity Swap foreign currency 0.0 0.0 0.0
Swap foreign currency matured  from May 7 to 8, 2020. 0.0 0.0 0.0

xvii. Auction sale of Swap operation in foreign currency (Sustitution) 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0

Interest rate : Minimum 0.0 0.0 0.0
               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0
Next maturity Swap foreign currency 0.0 0.0 0.0

Swap foreign currency matured from May 7 to 8, 2020. 0.0 0.0 0.0
xviii. Auction FX Swap Sell BCRP 0.0  300,0  300,0                  300,0

Proposals received 0.0  358,0 1355,0                 1047,0
Maturity 0.0   62 d   61 d                   62 d
Interest rate : Minimum 0.0  -1,65  -1,50                  -2,10

               Maximum 0.0    0,25  -1,07                  -1,07
               Average 0.0   -0,88  -1,29                  -1,61

Stock 7,120.3 6,798.6 7,163.6
Next maturity FX Swap Sell (May. 11, 2020) 410.0 235.0 453.3
FX Swap Sell currency matured from May 7 to 8, 2020. 710.0 235.0 0.0

xix. Auction Purchase FX Swap BCRP 0.0 0.0 0.0
Proposals received 0.0 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0

               Maximum 0.0 0.0 0.0
               Average 0.0 0.0 0.0

Stock 0.0 0.0 0.0
Next maturity Purchase FX Swap 0.0 0.0 0.0
FX Swap Purchase currency matured  from May 7 to 8, 2020. 0.0 0.0 0.0

0.0 0.0 0.0
i.  Purchase (millions of US$) 0.0 0.0 0.0

Average exchange rate (S/. US$) 0.0 0.0 0.0
ii. Selling   (millions of US$) 0.0 0.0 0.0

Average exchange rate (S/. US$) 0.0 0.0 0.0

0.0 0.0 0.0
i.  Purchase (millions of US$) 0.0 0.0 0.0
ii. Selling   (millions of US$) 0.0 0.0 0.0

0.0 0.0 0.0
i.  Repurchase of CD BCRP and CD BCRP-NR 0.0 0.0 0.0

ii. Purchase of BTP 0.0 0.0 0.0

3. Commercial bank current account before close of the day
7,563.3 6,360.5 5,729.9

4. Central Bank monetary operations 0.0 0.0 0.0
a.  Swap operations of foreign currency. 0.0 0.0 0.0

Fee (daily efective rate) 0.0015% 0.0015% 0.0015%

b.  Outcome of the direct temporary buying securities (Repo) 0.0 0.0 0.0
Interest rate

c.  Monetary regulation credit 0.0 0.0 0.0 
Interest rate

d.  Overnight deposits in domestic currency 3.3 81.5 307.9

Interest rate 0,15% 0,15% 0,15%

5. Commercial bank current account in the BCR at close of the day
7,560.0 6,279.0 5,422.0

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 7,159.7 9,528.3 9,653.9
b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4.2 5.5 5.5
c.Cumulative average current account in domestic currency (millions of S/) 2,005.8 4,304.8 4,420.4

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1.2 2.5 2.5
6. Interbank market and Secondary market of CDBCRP 0.0 0.0 0.0 

a.  Interbank operations (domestic currency) 1,040.0 240.0 262.0 
Interest rate : Minimum / Maximum / TIBO 0,25/0,50/0,36 0,20/0,25/0,25 0,20/0,25/0,24

b.  Interbank operations (foreign currency) 0.0 0.0 30.0 

Interest rate : Minimum / Maximum / Average 0.0 0.0 0,03/0,03/0,03
c.  Secondary market of CDBCRP and CDBCRP-NR 0.0 0.0 0.0 

6 month term (amount / average interest rate)

9 month term (amount / average interest rate) 0.0 0.0 0.0 
12 month term (amount / average interes rate) 0.0 0.0 0.0 

24 month term (amount / average interest rate) 0.0 0.0 0.0

7. Operations in the foreign exchange market (millions of US$) Apr. 28, 2020 May. 04, 2020 May. 05, 2020

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 16.4 79.5 -9.5
Flow of foreign exchange position    = a + b.ii - c.ii + e + f 232.8 180.7 15.1
a. Spot purchases with non-banking costumers 223.9 145.6 -4.9

i. Purchases 527.2 422.7 216.7

ii. (-) Sales 303.3 277.1 221.6
b.  Forward and swap purchases with non-banking costumers -14.2 330.8 25.2

i. Pacted 361.9 584.6 233.8
ii. (-) Redemption 376.1 253.8 208.5

C.  Forward and swap sells with non-banking costumers 123.6 400.9 -41.3

i. Pacted 581.4 901.1 366.3
ii. (-) Redemption 457.8 500.2 407.6

d.  Interbank operations 0.0 0.0 0.0
i.           Spot 391.7 164.4 275.1
ii.          Forward 82.0 24.0 86.0

e. Spot sales due to NDF redemption and swaps 119.6 289.6 217.1
i. Purchases 437.4 486.9 404.3
ii. (-) Sales 317.7 197.3 187.3

f.  Change due to FX options 0.0 -5.0 0.0

g.  Net operations with other financial institutions -107.6 -34.3 -89.2
h.  Monetary regulation credit 0.0 0.0 0.0

           Interest rate 0.0 0.0 0.0
Note: Interbank exchange rate (Source: Datatec) 3.3809 3.3889 3.3939 
(*) Preliminar information

b.  Central Bank foreign currency operations at over-the-counter

c.  Operations with Tesoro Publico (millions of US$)

d.  Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP

0.50 % 0.50 % 0.50 %

0.00 % 0.00 % 0.00 %



CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

 (Millions of Soles)

May 7, 2020 May 8, 2020
1. Commercial bank current account before Central Bank operations 12,283.9 12,893.9
2. Monetary and exchange Central Bank operations before close of the day

     a.  Central Bank monetary operations 0.0 0.0
i. Auction sale of CD BCRP 0.0 50.0

Proposals received 0.0  190,0
Maturity 0.0   94 d
Interest rate : Minimum 0.0 0.3

                Maximum 0.0 0.3
                Average 0.0 0.3

Stock 24,373.7 24,423.7
Next maturity CD BCRP (May. 12, 2020) 60.0 60.0
CD BCRP matured  from May 11 to 15, 2020. 60.0 60.0

ii. Outcome of the buying auction sale securities (Repo) 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.00 0.00

               Maximum 0.00 0.00
               Average 0.00 0.00

Stock 13,515.0 13,515.0
Next maturity Repo (May. 21, 2020) 200.0 200.0
      Repo BCRP matured   from May 11 to 15, 2020. 0.0 200.0

iii. Outcome of the buying auction sale of credit potfolios (General Credit Portfolio Repo) 10.0 0.0
Proposals received   10,0 0.0
Maturity   92 d 0.0
Interest rate : Minimum    0,76 0.0

               Maximum    0,76 0.0
               Average    0,76 0.0

Stock 10.0 10.0
Next maturity General Credit Portfolio Repo (Ago. 14, 2020) 10.0 10.0
General Credit Portfolio Repo matured from May 11 to 15, 2020. 0.0 0.0

iv. Outcome of the buying auction sale of credit potfolios (Alternative Credit Portfolio Repo) 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 250.0 250.0
Next maturity Alternative Credit Portfolio Repo (May. 20, 2020) 150.0 150.0
Alternative Credit Portfolio Repo matured from May 11 to 15, 2020. 0.0 0.0

v. Outcome of the buying auction sale of credit potfolios with government guarantee (Regular REPO GART)   24,0       1200,0        500,0         30,0 Desierta          926,7           500,0            20,4
Guarantee percentage 80%          90%          95%          98%      80%            90%            95%             98%
Proposals received   24,0       1988,5       1469,5         35,8      -.-            926,7           810,2            20,4
Maturity 1096 d        1096 d     1096 d     1096 d   1095 d        1095 d          1095 d          1095 d
Interest rate : Minimum   1,17           0,99           0,88           3,0      -.-              0,98             0,87            2,97

               Maximum   1,45           1,0           0,90          3,50      -.-              1,50             1,00            3,50
               Average   1,26           1,0           0,90          3,38       -.-              1,06             0,91            2,98

Stock 25,281.2 26,728.3
vi. Outcome of the buying auction sale of credit potfolios with government guarantee (Special REPO GART) 2.5 9.9

Guarantee percentage 98% 98%
Proposals received    2,5    9,9
Maturity 1096 d 1095 d
Interest rate : Minimum   3,50   3,30

               Maximum   3,60   3,50
               Average   3,58   3,40

Stock 109.5 119.4
vii. Outcome of the buying auction sale securities (Special REPO) 0.0 0.0

Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity Special Repo. 0.0 0.0

  Special Repo matured from May 11 to 15, 2020. 0.0 0.0
viii. Auction sale of CDV BCRP 0.0 0.0

Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity CDV BCRP 0.0 0.0
CDV BCRP matured from May 11 to 15, 2020. 0.0 0.0

ix. Auction sale of CDLD BCRP 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity CDLD BCRP 0.0 0.0
CDLD BCRP matured from May 11 to 15, 2020. 0.0 0.0

x. Auction sale of time deposits in domestic currency 7,045.7   500,0                 9 359,5
Proposals received 7,045.7 1 453,0                 9 359,5
Maturity    1 d    7 d                    3 d
Interest rate : Minimum 0.18   0,21                    0,17

Maximum 0.25   0,22                    0,25
                Average 0.23   0,22                    0,23

Stock 7,045.7 9,859.5
Next maturity of time deposits (May. 11, 2020) 7,045.7 9,359.5
Time Deposits  matured  from May 11 to 15, 2020. 7,045.7 9,859.5

xi. Auction sale of time deposits TP in domestic currency 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

Maximum 0.0 0.0
                Average 0.0 0.0

Stock 4,100.2 4,100.2
Next maturity of time deposits TP (Jun. 25, 2020) 300.0 300.0

  Time Deposits TP matured  from May 11 to 15, 2020. 0.0 0.0
xii. Auction sale of time deposits BN in domestic currency 0.0 0.0

Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

Maximum 0.0 0.0
                Average 0.0 0.0

Stock 0.0 0.0
Next maturity of time deposits BN 0.0 0.0
Time Deposits BN matured from May 11 to 15, 2020. 0.0 0.0

xiii. Auction sale of CDR BCRP 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity CDR BCRP 0.0 0.0
CDR BCRP matured  from May 11 to 15, 2020. 0.0 0.0

xiv. Auction sale of CD BCRP-NR 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity CDR BCRP 0.0 0.0
CD BCRP-NR matured from May 11 to 15, 2020. 0.0 0.0

xv. Auction sale of Swap operation in foreign currency 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 10,020.0 10,020.0
Next maturity Swap (Jun. 3, 2020) 500.0 500.0
Swap matured  from May 11 to 15, 2020. 0.0 0.0

xvi. Cross Currency Repo 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity Swap 0.0 0.0
Cross Currency Repo matured from May 11 to 15, 2020. 0.0 0.0

xvii. Auction sale of Swap operation in foreign currency (Expansion) 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity Swap foreign currency 0.0 0.0
Swap foreign currency matured  from May 11 to 15, 2020. 0.0 0.0

xviii. Auction sale of Swap operation in foreign currency (Sustitution) 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity Swap foreign currency 0.0 0.0
Swap foreign currency matured from May 11 to 15, 2020. 0.0 0.0

xix. Auction FX Swap Sell BCRP 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 7,163.6 7,163.6
Next maturity FX Swap Sell (May. 11, 2020) 453.3 453.3
FX Swap Sell currency matured from May 11 to 15, 2020. 2,833.4 3,263.4

xx. Auction Purchase FX Swap BCRP 0.0 0.0
Proposals received 0.0 0.0
Maturity 0.0 0.0
Interest rate : Minimum 0.0 0.0

               Maximum 0.0 0.0
               Average 0.0 0.0

Stock 0.0 0.0
Next maturity Purchase FX Swap 0.0 0.0
FX Swap Purchase currency matured  from May 11 to 15, 2020. 0.0 0.0

0.0 0.0
i.  Purchase (millions of US$) 0.0 0.0

Average exchange rate (S/. US$) 0.0 0.0
ii. Selling   (millions of US$) 0.0 0.0

Average exchange rate (S/. US$) 0.0 0.0
0.0 4.0

i.  Purchase (millions of US$) 0.0 4.0
ii. Selling   (millions of US$) 0.0 0.0

0.0 0.0
i.  Repurchase of CD BCRP and CD BCRP-NR 0.0 0.0
ii. Purchase of BTP 0.0 0.0

3. Commercial bank current account before close of the day 8,227.2 5,314.4
4. Central Bank monetary operations 0.0 0.0

a.  Swap operations of foreign currency. 0.0 0.0
Fee (daily efective rate) 0.0015% 0.0015%

b.  Outcome of the direct temporary buying securities (Repo) 0.0 0.0
Interest rate

c.  Monetary regulation credit 0.0 0.0 
Interest rate

d.  Overnight deposits in domestic currency 1,909.6 3,179.6
Interest rate 0,15% 0,15%

5. Commercial bank current account in the BCR at close of the day 6,317.6 2,134.8
a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 9,680.8 10,064.7
b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 5.5 5.7
c.Cumulative average current account in domestic currency (millions of S/) 4,441.0 4,787.6
d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2.5 2.7

6. Interbank market and Secondary market of CDBCRP 0.0 0.0 
a.  Interbank operations (domestic currency) 256.0 116.0 

Interest rate : Minimum / Maximum / TIBO 0,20/0,25/0,20 0,20/0,25/0,26
b.  Interbank operations (foreign currency) 75.0 0.0 

Interest rate : Minimum / Maximum / Average 0,03/0,03/0,03 0.0 
c.  Secondary market of CDBCRP and CDBCRP-NR 0.0 0.0 

6 month term (amount / average interest rate)

9 month term (amount / average interest rate) 0.0 0.0 
12 month term (amount / average interes rate) 0.0 0.0 
24 month term (amount / average interest rate) 0.0 0.0

7. Operations in the foreign exchange market (millions of US$) May. 06, 2020 May. 07, 2020
Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -156.5 -5.8
Flow of foreign exchange position    = a + b.ii - c.ii + e + f -541.0 110.6
a. Spot purchases with non-banking costumers -548.8 79.9

i. Purchases 413.2 406.5
ii. (-) Sales 962.0 326.7

b.  Forward and swap purchases with non-banking costumers -69.8 29.9
i. Pacted 237.2 276.2
ii. (-) Redemption 307.0 246.3

C.  Forward and swap sells with non-banking costumers -335.9 132.1
i. Pacted 509.5 427.4
ii. (-) Redemption 845.4 295.3

d.  Interbank operations 0.0 0.0
i.           Spot 312.7 332.7
ii.          Forward 23.5 30.0

e. Spot sales due to NDF redemption and swaps 542.3 92.6
i. Purchases 788.1 279.4
ii. (-) Sales 245.7 186.8

f.  Change due to FX options 10.0 0.0
g.  Net operations with other financial institutions 112.3 -27.1
h.  Monetary regulation credit 0.0 0.0

           Interest rate 0.0 0.0
Note: Interbank exchange rate (Source: Datatec) 3.4081 3.4046 
(*) Preliminar information

b.  Central Bank foreign currency operations at over-the-counter

c.  Operations with Tesoro Publico (millions of US$)

d.  Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP

0.50 % 0.50 %

0.00 % 0.00 %
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