
14 Dic 20 15 Dic 20 16 Dic 20 17 Dic 20 18 Dic 20

1. Commercial bank current account before Central Bank operations 33,582.0 33,738.3 36,823.5 34,225.2 33,236.4

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  400,0                  269,0  400,0                 1200,0   64,0                  300,0  500,1

Proposals received  610,0  498,0                  269,0  663,0                 1575,0   84,0                  482,0  697,0

Maturity   95 d   94 d                   35 d   93 d                   35 d   92 d                   34 d   91 d

Interest rate : Minimum   0,28   0,28                   0,25   0,27                   0,24   0,28                   0,25   0,28

                Maximum   0,28   0,28                   0,25   0,28                   0,25   0,28                   0,25   0,28

                Average   0,28   0,28                   0,25   0,28                   0,25   0,28                   0,25   0,28

Stock 39,772.7 38,361.7 38,214.7 38,578.7 39,078.8

Next maturity CD BCRP (Dec. 22, 2020) 2,240.0 1,777.0 277.0 277.0 277.0

CD BCRP matured   from Dec. 21 to 24, 2020 4,017.0 1,777.0 2,207.0

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 5,058.5 5,808.5 5,808.5 5,808.5 5,808.5

Next maturity Repo (Mar. 15, 2021) 200.0 750.0 750.0 750.0 750.0

      Repo BCRP matured    from Dec. 21 to 24, 2020

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 Dec. 21 to 24, 2020

iv. Auction of credit portfolio repurchase agreements (Alternative)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 282.2 481.4 481.4 481.4 481.4

Next maturity Alternative Credit Portfolio Repo (Jan. 18, 2021) 6.8 6.8 6.8 6.8 6.8

Alternative Credit Portfolio Repo matured  from Dec. 21 to 24, 2020

v. Auction of government guaranteed credit portfolio repurchase agreements (Regular)

Guarantee percentage

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 53,399.9 53,399.9 53,399.9 53,399.9 53,399.9

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

Guarantee percentage

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1,882.2 1,882.2 1,882.2 1,882.2 1,882.2

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 Dec. 21 to 24, 2020

viii. Auction sale of CDV BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDV BCRP

CDV BCRP matured  from Dec. 21 to 24, 2020

ix. Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP 

CDLD BCRP matured  from Dec. 21 to 24, 2020

x. Auction sale of time deposits in domestic currency   3 282,0                  18 822,4   2 741,5                  19 360,1   4 499,8                  19 269,7   3 999,8                  19 266,9   1 999,8                  19 071,0

Proposals received   3 282,0                  18 822,4   2 741,5                  19 360,1   4 603,8                  19 269,7   4 261,5                  19 266,9   3 537,5                  19 071,0

Maturity    7 d                    1 d    7 d                    1 d    7 d                    1 d    11d                     1 d    10 d                    3 d

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

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 34,604.2 37,883.4 37,792.8 37,789.9 35,593.9

Next maturity of time deposits (Dec. 21, 2020) 18,822.4 23,860.1 23,269.6 23,266.8 22,353.0

Time Deposits  matured   from Dec. 21 to 24, 2020 31,322.2 31,859.9 27,269.5 23,266.8 29,594.3

xi. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 700.0 700.0 700.0 700.0 700.0

Next maturity of time deposits TP (Dec. 23, 2020) 500.0 500.0 500.0 500.0 500.0

  Time Deposits TP matured   from Dec. 21 to 24, 2020 500.0

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 Dec. 21 to 24, 2020

xiii. Auction sale of CDR BCRP   85,0   60,0 Desierta

Proposals received   85,0   60,0

Maturity   91 d   90 d   90 d

Interest rate : Minimum    0,25    0,24 -.-

               Maximum    0,25    0,24 -.-

               Average    0,25    0,24 -.-

Stock 6,820.0 6,690.0 6,690.0 6,750.0 6,750.0

Next maturity CDR BCRP (Dec. 22, 2020) 130.0 300.0 300.0 300.0 300.0

CDR BCRP matured   from Dec. 21 to 24, 2020 130.0 900.0

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 Dec. 21 to 24, 2020

xv. Auction sale of Swap operation in foreign currency

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 5,970.0 5,970.0 5,970.0 5,970.0 5,970.0

Next maturity Swap (Feb. 3, 2021) 500.0 500.0 500.0 500.0 500.0

Swap matured   from Dec. 21 to 24, 2020

xvi. Cross Currency Repo 

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap

Cross Currency Repo matured  from Dec. 21 to 24, 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 Dec. 21 to 24, 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 Dec. 21 to 24, 2020

xix. Auction FX Swap Sell BCRP   50,0   35,0 Desierta

Proposals received   90,0   35,0

Maturity   91 d   90 d   90 d

Interest rate : Minimum    0,20    0,20 -.-

               Maximum    0,25    0,25 -.-

               Average    0,23    0,24 -.-

Stock 7,544.7 7,544.7 7,544.7 7,579.7 7,579.7

Next maturity FX Swap Sell (Dec. 21, 2020) 450.0 450.0 450.0 450.0 450.0

FX Swap Sell currency matured  from Dec. 21 to 24, 2020 541.5

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 Dec. 21 to 24, 2020

b.  Settlement of Credit Portfolio Repo (from Circular 0014-2020-BCRP,  Circular 0017-2020-BCRP and Circular 0021-2020-BCRP) 161.4 2.4 0.0

c.  Central Bank foreign currency operations at over-the-counter 104.3

i.  Purchase (millions of US$)

Average exchange rate (S/. US$)

ii. Selling (millions of US$) 29.0

Average exchange rate (S/. US$) 3.596

d.  Operations outside of FX Desk (millions of US$) 0.3 7.5

i.  Purchase (millions of US$) 0.3 7.5

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 274.9

3. Commercial bank current account before close of the day
11,054.0 10,808.7 11,454.0 10,536.9 11,940.5

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0.0014% 0.0014% 0.0014% 0.0014% 0.0014%

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 8,389.6 8,204.5 9,452.9 8,390.6 9,405.7

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
2,664.4 2,604.2 2,001.1 2,146.3 2,534.8

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 10,041.0 9,933.8 9,868.7 9,736.8 9,670.3

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4.9 4.8 4.8 4.7 4.7

c.Cumulative average current account in domestic currency (millions of S/) 3,858.4 3,744.1 3,669.1 3,535.5 3,466.4

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1.9 1.8 1.8 1.7 1.7

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency)

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

b.  Interbank operations (foreign currency) 420.0 513.0 541.0 440.0 458.0

Interest rate : Minimum / Maximum / Average 0,25 / 0,30 / 0,27 0,25 / 0,30 / 0,27 0,25 / 0,30 / 0,27 0,25 / 0,30 / 0,27 0,25 / 0,35 / 0,30

c.  Secondary market of CDBCRP and CDBCRP-NR 30.0 10.1 82.5 118.2

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

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -1.1 11.6 9.8 52.6 39.7

Flow of foreign exchange position    = a + b.ii - c.ii + e + f -29.8 -47.0 42.8 -157.8 -24.1

a. Spot purchases with non-banking costumers -58.5 -77.6 -23.2 -144.0 -65.1

i. Purchases 276.4 373.7 441.8 284.2 418.5

ii.  (-) Sales 334.9 451.4 465.0 428.2 483.6

b.  Forward and swap purchases with non-banking costumers -184.4 -200.8 -20.3 142.9 -126.3

i. Pacted 160.0 354.5 354.6 425.2 291.2

ii.  (-) Redemption 344.4 555.3 374.8 282.3 417.6

C.  Forward and swap sells with non-banking costumers -266.6 -384.9 13.4 -67.6 -180.6

i. Pacted 101.9 425.4 285.6 366.0 222.8

ii.  (-) Redemption 368.5 810.3 272.2 433.6 403.4

d.  Interbank operations

i.           Spot 193.3 330.0 695.1 381.1 578.4

ii.          Forward 68.0 85.0 136.0 101.0 154.0

e. Spot sales due to NDF redemption and swaps 54.2 262.5 -0.3 153.7 -6.9

i. Purchases 363.7 796.0 258.5 418.1 380.6

ii.  (-) Sales 309.5 533.5 258.8 264.4 387.4

f.  Change due to FX options 2.5 0.5 0.6 -0.2 -0.3

g.  Net operations with other financial institutions -57.3 -102.9 -36.4 -16.2 43.5

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.5978 3.5873 3.5909 3.5870 3.5847

(*) Preliminar information
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