
25 Ene 21 26 Ene 21 27 Ene 21 28 Ene 21 29 Ene 21

1. Commercial bank current account before Central Bank operations 29,368.8 30,190.8 29,379.9 29,150.0 28,600.2

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

       a.  Central Bank monetary operations

i. Auction sale of CD BCRP  300,0                  300,0  300,0                  157,0  180,0                   92,0  200,0                   80,0  248,0

Proposals received  397,0                  350,5  550,0                  194,0  230,0                  100,0  331,0                   80,0  378,0

Maturity  367 d                   31 d  366 d                   91 d  365 d                   90 d  180 d                   28 d  179 d

Interest rate : Minimum   0,37                   0,25   0,37                   0,28   0,37                   0,28   0,30                   0,25   0,30

                Maximum   0,37                   0,25   0,37                   0,28   0,37                   0,28   0,31                   0,25   0,31

                Average   0,37                   0,25   0,37                   0,28   0,37                   0,28   0,31                   0,25   0,31

Stock 43,157.8 42,761.8 43,033.8 43,013.8 43,261.8

853.0 300.0 300.0 1,639.0 1,639.0

1,153.0 300.0 300.0 5,498.7

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 6,553.5 6,553.5 6,553.5 6,553.5 6,553.5

750.0 750.0 750.0 750.0 750.0

iii. Auction of credit portfolio repurchase agreements (General)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity General Credit Portfolio Repo

iv. Auction of credit portfolio repurchase agreements (Alternative)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 777.9 777.9 738.1 737.7 937.2

199.3 199.3 0.7 0.7 0.7

199.3 199.3

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.

  

viii. Auction sale of CDV BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDV BCRP

ix. Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP 

x. Auction sale of time deposits in domestic currency   3 500,0                  16 378,5   4 000,1                  17 691,3   3 960,6                  16 155,6   3 185,2                  16 358,4   2 999,9                  14 800,6

Proposals received   3 704,1                  16 378,5   4 521,3                  17 691,3   3 960,6                  16 155,6   3 185,2                  16 358,4   3 129,2                  14 800,6

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                   0,24   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 35,774.8 36,137.8 34,562.9 34,004.3 32,446.4

21,328.4 21,691.1 20,102.2 19,358.4 18,300.6

32,274.8 28,637.7 23,102.2 19,358.4 32,446.4

xi. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 200.0 200.0 200.0 200.0 200.0

200.0 200.0 200.0 200.0 200.0

  

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

xiii. Auction sale of CDR BCRP     200,0                Desierta  200,0   50,0  100,0

Proposals received   200,0                      -.-     220,0   50,0  100,0

Maturity   91d                   91 d   90 d   90 d   90 d

Interest rate : Minimum    0,20                      -.-     0,22    0,25    0,25

               Maximum    0,24                      -.-     0,25    0,25    0,25

               Average    0,22                      -.-     0,24    0,25    0,25

Stock 6,896.0 7,096.0 6,946.0 6,846.0 6,846.0

200.0 200.0 200.0 300.0 300.0

400.0 400.0 200.0 300.0

xiv. Auction sale of CD BCRP-NR

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP

xv. Auction sale of Swap operation in foreign currency

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 5,970.0 6,030.0 6,030.0 6,030.0 6,030.0

500.0 500.0 500.0 500.0 500.0

800.0

xvi. Cross Currency Repo 

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap

xvii. Auction sale of Swap operation in foreign currency (Expansion)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap foreign currency

xviii. Auction sale of Swap operation in foreign currency (Sustitution)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap foreign currency

xix. Auction FX Swap Sell BCRP  200,0        300,0        200,0        137,0 Desierta     196,0        100,0        132,0   399,9  180,0           100,0           100,0   60,0           199,9           278,0

Proposals received  255,0        370,0        210,0        137,0  330,0        196,0        150,0        162,0  429,0  180,0           108,0           180,0   60,0           441,0           278,0

Maturity  182 d          91 d         182 d         182 d   59 d         181 d          90 d         181 d  181 d  180 d           180 d           273 d  182 d           273 d           273 d

Interest rate : Minimum    0,20           0,24           0,23           0,23      -.-             0,24           0,25           0,25    0,20    0,25             0,23             0,23    0,25             0,20             0,23

               Maximum    0,25           0,25           0,25           0,25      -.-             0,25           0,25           0,25    0,25    0,25             0,25             0,23    0,25             0,24             0,25

               Average    0,24           0,25           0,24           0,24      -.-             0,25           0,25           0,25    0,24    0,25             0,24             0,23    0,25             0,23             0,25

Stock 8,386.2 8,514.1 8,743.0 8,823.1 9,060.9

300.1 171.0 299.9 300.1 125.0

1,071.1 771.0 600.0 300.1 125.0

xx. Auction Purchase FX Swap BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Purchase FX Swap 

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

c.  Central Bank foreign currency operations at over-the-counter 255.1 298.9 621.3 368.1

i.  Purchase (millions of US$)

Average exchange rate (S/. US$)

ii. Selling (millions of US$) 70.0 82.0 170.0 101.0

Average exchange rate (S/. US$) 3.645 3.645 3.655 3.644

d.  Operations outside of FX Desk (millions of US$) 14.3

i.  Purchase (millions of US$) 14.3

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
8,435.2 7,543.5 8,320.4 8,858.3 10,551.7

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0.0014% 0.0014% 0.0013% 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 7,098.6 6,046.0 6,835.9 7,623.0 9,289.8

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
1,336.6 1,497.5 1,484.5 1,235.3 1,261.9

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 8,753.4 8,709.0 8,680.3 8,648.1 8,600.7

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4.2 4.2 4.2 4.2 4.1

c.Cumulative average current account in domestic currency (millions of S/) 2,420.6 2,380.9 2,354.2 2,322.6 2,276.6

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1.2 1.1 1.1 1.1 1.1

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 160.0

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

b.  Interbank operations (foreign currency) 139.0 125.0 110.5 110.5 118.5

Interest rate : Minimum / Maximum / Average 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

c.  Secondary market of CDBCRP and CDBCRP-NR 100.0 50.0 32.5 65.0 206.0

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$) 
Ene.22, 2021 Ene.25, 2021 Ene.26, 2021 Ene.27, 2021 Ene.28, 2021

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 63.0 -28.4 -17.2 -20.0 -148.5

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 250.7 184.1 143.3 103.1 -133.8

a. Spot purchases with non-banking costumers 85.0 45.0 6.9 -8.8 -181.5

i. Purchases 328.8 445.5 387.7 446.0 392.2

ii.  (-) Sales 243.8 400.6 380.8 454.8 573.7

b.  Forward and swap purchases with non-banking costumers 211.4 27.0 -85.4 -131.9 112.2

i. Pacted 307.8 187.1 132.4 233.4 296.9

ii.  (-) Redemption 96.4 160.1 217.8 365.4 184.7

C.  Forward and swap sells with non-banking costumers 393.4 322.0 109.1 45.1 148.0

i. Pacted 556.0 653.3 191.4 351.8 202.3

ii.  (-) Redemption 162.6 331.3 82.3 306.7 54.3

d.  Interbank operations

i.           Spot 402.9 318.3 343.2 593.2 386.7

ii.          Forward 64.0 46.0 184.0 135.0 10.0

e. Spot sales due to NDF redemption and swaps 70.6 183.6 -134.8 -69.4 -146.7

i. Purchases 160.7 330.0 82.0 282.5 29.5

ii.  (-) Sales 90.1 146.5 216.8 351.9 176.3

f.  Change due to FX options 0.3 -0.6 -0.1 -8.1 -0.1

g.  Net operations with other financial institutions 155.2 209.8 169.9 184.7 85.2

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.6338 3.6447 3.6454 3.6522 3.6449

(*) Preliminar information
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