
Sep 14, 2020 Sep 15, 2020 Sep 16, 2020 Sep 17, 2020 Sep 18, 2020

1. Commercial bank current account before Central Bank operations 27,849.9 27,990.7 28,057.5 28,593.4 24,556.4

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

       a.  Central Bank monetary operations

i. Auction sale of CD BCRP  500,0                  999,9  500,0                 1000,0  300,0                  270,0  300,0                  389,2  300,0                  306,1

Proposals received  575,7                 1720,0  580,5                 1555,0  330,0                  270,0  512,0                  419,2  658,0                  306,1

Maturity   92 d                   29 d   91 d                   30 d   90 d                   29 d   89 d                   28 d   88 d                   27 d

Interest rate : Minimum   0,24                   0,24   0,24                   0,24   0,24                   0,24   0,26                   0,24   0,26                   0,25

                Maximum   0,27                   0,25   0,27                   0,25   0,27                   0,25   0,27                   0,25   0,27                   0,25

                Average   0,27                   0,24   0,27                   0,24   0,27                   0,25   0,27                   0,25   0,27                   0,25

Stock 38,880.9 38,280.9 38,850.9 38,850.9 38,736.2

Next maturity CD BCRP (Sep. 21, 2020) 2,100.0 1,500.0 1,500.0 1,500.0 1,975.0

CD BCRP matured  from Sep. 17 to 18, 2020. 3,600.0 1,500.0 1,500.0 1,500.0 3,275.0

ii. Outcome of the buying auction sale securities (REPO)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 9,563.5 9,483.5 9,483.5 9,483.5 9,483.5

Next maturity Repo (Sep. 21, 2020) 80.0 80.0 80.0 80.0 80.0

      Repo BCRP matured   from Sep. 17 to 18, 2020. 80.0 280.0

iii. Auction of credit portfolio repurchase agreements (General)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity General Credit Portfolio Repo

General Credit Portfolio Repo matured from Sep. 17 to 18, 2020.

iv. Auction of credit portfolio repurchase agreements (Alternative)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 279.0 298.2 301.8 301.8 301.8

Next maturity Alternative Credit Portfolio Repo (Nov. 18, 2020) 100.0 100.0 100.0 100.0 100.0

Alternative Credit Portfolio Repo matured from Sep. 17 to 18, 2020.

v. Auction of government guaranteed credit portfolio repurchase agreements (Regular)   Desierta         Desierta         Desierta         Desierta       20,0             10,5              2,2         Desierta

Guarantee percentage 98%                95%                 90%                80% 98%                95%            90%          80%

Proposals received 10,0                  -.-                    -.-                      -.-  20,0               10,5              2,2              -.-  

Maturity 1095 d           1095 d             1095 d             1095 d 1095 d        1095 d        1095 d        1095 d

Interest rate : Minimum   -.-                   -.-                    -.-                      -.-    3,99              2,00            2,25              -.-

               Maximum   -.-                   -.-                    -.-                      -.-    3,99              2,15            2,25              -.-

               Average   -.-                   -.-                    -.-                      -.-     3,99              2,01            2,25              -.-

Stock 52,949.3 52,957.3 52,957.3 52,957.3 52,990.0

vi. Auction of government guaranteed credit portfolio repurchase agreements (Special)   Desierta   Desierta

Guarantee percentage 98% 98%

Proposals received  120,0  120,0

Maturity 1095 d 1095 d

Interest rate : Minimum  -.-

               Maximum  -.-

               Average  -.-

Stock 1,851.1 1,853.1 1,853.1 1,853.1 1,853.1

vii. 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 Sep. 17 to 18, 2020.

viii. Auction sale of CDV BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDV BCRP

CDV BCRP matured from Sep. 17 to 18, 2020.

ix. Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP 

CDLD BCRP matured from Sep. 17 to 18, 2020.

x. Auction sale of time deposits in domestic currency   2 368,0                  15 169,1    2 000,0            17 028,2   4 000,1                  15 988,4 3 338,2                  16 276,5    2 414,7                16 410,0

Proposals received 2 368,0                  15 169,1    2 838,5            17 028,2  4 415,9                  15 988,4 3 338,2                  16 276,5    2 414,7                16 410,0

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

Interest rate : Minimum   0,24                   0,23   0,24                   0,24   0,24                   0,24   0,24                   0,23   0,24                   0,23

Maximum   0,25                   0,25   0,25                   0,25   0,25                   0,25   0,25                   0,25   0,25                   0,25

                Average   0,25                   0,25   0,25                   0,25   0,25                   0,25   0,25                   0,25   0,25                   0,25

Stock 29,454.8 31,115.9 30,190.3 30,190.3 30,531.0

Next maturity of time deposits (Sep. 18, 2020) 17,367.1 20,914.1 19,322.2 19,322.2 18,778.0

Time Deposits  matured  from Sep. 17 to 18, 2020. 27,086.8 26,747.9 21,822.2 21,822.2 30,531.0

xi. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 2,500.1 2,500.1 2,500.1 2,500.1 2,500.1

Next maturity of time deposits TP (Oct. 26, 2020) 500.1 500.1 500.1 500.1 500.1

  Time Deposits TP matured  from Sep. 17 to 18, 2020.

xii. 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 Sep. 17 to 18, 2020.

xiii. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 3,730.0 3,730.0 3,730.0 3,730.0 3,730.0

Next maturity CDR BCRP (Sep. 22, 2020) 300.0 300.0 300.0 300.0 300.0

CDR BCRP matured  from Sep. 17 to 18, 2020. 600.0

xiv. Auction sale of CD BCRP-NR

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP

CD BCRP-NR matured from Sep. 17 to 18, 2020.

xv. Auction sale of Swap operation in foreign currency

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 6,595.0 6,595.0 6,095.0 6,095.0 6,107.7

Next maturity Swap (Sep. 30, 2020) 500.0 500.0 200.0 200.0 200.0

Swap matured  from Sep. 17 to 18, 2020. 500.0 500.0

xvi. Cross Currency Repo 

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap

Cross Currency Repo matured from Sep. 17 to 18, 2020.

xvii. 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 Sep. 17 to 18, 2020.

xviii. 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 Sep. 17 to 18, 2020.

xix. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 4,075.2 4,075.2 4,075.2 4,075.2 4,075.2

Next maturity FX Swap Sell (Sep. 30, 2020) 50.0 50.0 50.0 50.0 50.0

FX Swap Sell currency matured from Sep. 17 to 18, 2020.

xx. 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 Sep. 17 to 18, 2020.

b.  Settlement of Credit Portfolio Repo (from Circular 0014-2020-BCRP,  Circular 0017-2020-BCRP and Circular 0021-2020-BCRP) 34.5 207.4 101.6 64.7 0.6

c.  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$)

d.  Operations outside of FX Desk (millions of US$) 2.2

i.  Purchase (millions of US$) 2.2

ii. Selling   (millions of US$)

e.  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
8,847.4 7,685.2 7,603.1 8,354.2 7,326.2

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

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

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

Interest rate 0.50% 0.50% 0.50% 0.50% 0.50%

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 6,802.9 5,962.8 6,081.5 6,771.0 5,992.9

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

5. Commercial bank current account in the BCR at close of the day
2,044.5 1,722.4 1,521.6 1,583.2 1,333.3

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 9,464.9 9,373.8 9,257.1 9,149.7 9,071.7

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4.6 4.6 4.5 4.5 4.4

c.Cumulative average current account in domestic currency (millions of S/) 3,348.3 3,254.0 3,138.1 3,031.2 2,954.2

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1.6 1.6 1.5 1.5 1.4

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 68.0 0.1

Interest rate : Minimum / Maximum / TIBO 0,25/ 0,25 / 0,25 0,25/ 0,25 / 0,25 0,25/ 0,25 / 0,25 0,25/ 0,25 / 0,25 0,25/ 0,25 / 0,25

b.  Interbank operations (foreign currency) 0.1

Interest rate : Minimum / Maximum / Average 0,08/ 0,08 / 0,08

c.  Secondary market of CDBCRP and CDBCRP-NR 100.0 8.4 45.0 110.0

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$) 
Set.11, 2020 Set.14, 2020 Set.15, 2020 Set.16, 2020 Set.17, 2020

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -28.7 132.5 -153.8 12.3 30.9

Flow of foreign exchange position    = a + b.ii - c.ii + e + f -3.8 -71.8 -84.6 -158.0 -91.2

a. Spot purchases with non-banking costumers -77.6 -142.4 -112.4 -181.6 -113.7

i. Purchases 302.6 226.7 225.5 178.1 327.7

ii.  (-) Sales 380.2 369.1 337.9 359.7 441.4

b.  Forward and swap purchases with non-banking costumers 286.2 23.3 -82.1 47.5 -38.9

i. Pacted 363.9 363.2 191.8 348.4 426.8

ii.  (-) Redemption 77.7 339.9 273.9 300.9 465.7

C.  Forward and swap sells with non-banking costumers 435.2 -180.4 -16.4 -118.6 -162.5

i. Pacted 510.4 410.9 480.0 335.1 442.8

ii.  (-) Redemption 75.2 591.3 496.4 453.7 605.4

d.  Interbank operations

i.           Spot 316.3 483.6 279.1 311.0 336.5

ii.          Forward 73.0 65.0 53.0 30.0 10.0

e. Spot sales due to NDF redemption and swaps 33.6 320.7 252.9 177.1 171.3

i. Purchases 64.9 589.6 485.0 453.6 603.9

ii.  (-) Sales 31.3 269.0 232.0 276.5 432.6

f.  Change due to FX options -14.0 0.6 -3.5 4.2 -1.6

g.  Net operations with other financial institutions 175.7 1.4 -2.6 -0.7 -9.2

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.5720 3.5673 3.5496 3.5390 3.5336

(*) Preliminar information
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