01 Jul 24

CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)
02 Jul 24

03 Jul 24

04 Jul 24

05 Jul 24

1. Commercial bank current account before Central Bank operations

14 462,2

14 938,9

15 180,9

15 /85,3

13 696,0

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1.  Auction sale of CD BCRP

Proposals received

Maturity

Interest rate : Minimum
Maximum
Average

Stock
Next maturity CD BCRP (Jul. 10, 2024)
CD BCRP matured from july 8 to 12, 2024.
i. Outcome of the buying auction sale securities (REPO)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Repo (Jul. 12, 2024)
Repo BCRP matured from july 8 to 12, 2024.
lii.  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 july 8 to 12, 2024.
Iv. Auction of credit portfolio repurchase agreements (Alternative)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Alternative Credit Portfolio Repo (Jul. 11, 2024)
Alternative Credit Portfolio Repo matured from july 8 to 12, 2024.
Auction of government guaranteed credit portfolio repurchase agreements (Reqular)
Guarantee percentage
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

<

Stock
vi. Auction of government guaranteed credit portfolio repurchase agreements (Special)
Guarantee percentage
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
vil. Outcome of the buying auction sale securities (Special REPQO)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Special Repo.
Special Repo matured from july 8 to 12, 2024.
viil. Auction of credit portfolio repurchase agreements for liguidity support
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Liquidity Repo
Liquidity Repo matured from july 8 to 12, 2024.
IX. Auction sale of CDV BCRP
Proposals received
Maturity
Spread : Minimum
Minimim
Average

Stock
Next maturity CDV BCRP
CDV BCRP matured from july 8 to 12, 2024.
X.  Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity CDLD BCRP
CDLD BCRP matured from july 8 to 12, 2024.
Xi.  Auction sale of time deposits in domestic currency

Proposals received
Maturity
Interest rate : Minimum

Maximum

Average

Stock
Next maturity of time deposits (Jul. 8, 2024)
Time Deposits matured from july 8 to 12, 2024.
xil.  Auction sale of time deposits TP in domestic currency

Proposals received
Maturity
Interest rate : Minimum

Maximum

Average

Stock
Next maturity of time deposits TP (Jul. 9, 2024)
Time Deposits TP matured from july 8 to 12, 2024.
xill.  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 july 8 to 12, 2024.
xiv. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity CDR BCRP
CDR BCRP matured from july 8 to 12, 2024.
xv. Auction sale of CD BCRP-NR
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity CDR BCRP-NR
CD BCRP-NR matured from july 8 to 12, 2024.
xvi. Auction sale of Swap operation in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Swap
Swap matured from july 8 to 12, 2024.
xvii. Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Swap
Cross Currency Repo matured from july 8 to 12, 2024.
xviii. 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 july 8 to 12, 2024.
xiX. 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 july 8 to 12, 2024.

36 061,6
1 488,9

15 055,5
300,0
900,0

6 207,2
2,5

53 399,9

1 882,2

1 900.0
300,0
600,0

36 061,6
1 488,9

15 055,5
300,0
900,0

6 207.,2
2,5

53 399,9

1 882,2

1 000.0

4 551,3
1d
4,97
5,45
5,36

1 000,0

1 000,0

1 000,0
300.,0
614,0
31d
5,81
5,88
5,85

1 900,0
300,0
300,0

100.0
308,2
184 d
5,21
5,24
5,22
36 161,6
1 488,9

15 155,5
300,0
600,0

6 207.,2
2,5

53 399,9

1 882,2

999,9 1 500,0
4 434,1 3 786,9
1d 1d
5,20 5,00
5,30 9,15
5,26 5,11
24999
2 499,9
2499,9

1 900,0
300,0
300,0

100.0 50,0
582,0 200,0
92 d 274 d
5,38 5,00
5,39 5,06
5,39 5,04

36 311,6

1 488,9

14 855,5
300,0
300,0

6 207,2
2,5

53 399,9

1 882,2

2 000,0 3 /50,0

5 066,38 4 874,6
1d 1d
5,00 5,00
5,21 5,68
5,16 5,31
5 (50,0
5 750,0
5 750,0
300,0
600,0
92 d
5,81
5,83
5,82
2 200,0
300,0
300,0

200,0

50,0

/65,5
old
5,34
5,38
5,37
36 686,6
1 488,9
1 488,9
300,0
500,0
old
5,71
5,80
5,76
14 855,5
500,0
500,0

6 207.,2
2,5

53 399,9

1 882,2

3 000,0

140,0
367 d
4,98
5,00
5,00

2 850,0

5 165,3
3d
5,08
5,50
5,35
5 850,0
5 850,0
5 850,0
154.,0
604,0
35d
5,80
5,86
5,81
2 054.0
300,0
600,0

4 711,5

3d
5,00
5,48
5,28

xx. Auction FX Swap Sell BCRP 400.0 40,0 225.,0 499.,9 200,0 300,0 19,0 200,0 190,0

Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell (Jul. 8, 2024)
FX Swap Sell currency matured from july 8 to 12, 2024.
xxi. Auction Security Repos to provide US$ dollars (RED)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity RED (Jul. 10, 2024)
FX Swap Purchase currency matured from july 8 to 12, 2024.
xxil. Auction Interest Rate Swap
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Interest Rate Swap
FX Swap Purchase currency matured from july 8 to 12, 2024.

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

772,5
86 d
5,95
6,09
6,03

140,0
185 d
5,70
5,75
5,73

273,5
85d
6,07
6,09
6,09

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$)
I. Purchase (millions of US$)
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
li. Purchase of BTP

56 134,2
700,0
1 300,0

56 134,2
700,0
1 300,0

ol
o O
‘.OLO
o o

1008,0
99 d
6,08
6,09
6,08

600,0

183 d
5,69
5,72
5,70

858,0
89 d
9,95
5,86
5,73

4240
90 d
5,96
5,96
5,96

600,0
185 d
5,95
5,64
5,57

220,0
181 d
5,64
5,64
5,64

56 4341
600,0
600,0

50,0
70,0
7d
5,80
5,94
5,88
150,0
50,0

56 434.1
600,0
600,0

56 2431
200,0
1 800,0

3. Commercial bank current account before close of the day

15 342,2

14 4437

13 781,2

11 471,2

9432,1

4. Central Bank monetary operations

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

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

c. Monetary regulation credit
Interest rate

d. Overnight deposits in domestic currency
Interest rate

0,0172%

3,50%

0,0172%

120.0
3,50%

0,0172%

(2.8
3,50%

0,0172%

426,6
3,50%

0,0172%

46,1
3,50%

5. Commercial bank current account in the BCR at close of the day

15 342,2

14 323,7

13 708,4

11 044,6

9 386,0

a Cumulative average reserve balances in domestic currency (millions of S/) (*)

b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*)
¢ Cumulative average current account in domestic currency (millions of S/)

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

12 058,6
9,5
5277,2
2,4

21 990,7
10,0
15 342,2
7,0

21 990,7
10,0
15 342,2
7,0

21 990,7
10,0
15 342,2
7,0

19 741,2
9,0

13 092,7
5,9

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / TIBO
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average
c. Secondary market of CDBCRP and CDBCRP-NR
1 month term or less (amount / average interest rate)
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

1193,5
5,75/5,75/5,75
65,0
5,50/ 5,50/ 5,50

1214,0
5,75/5,75/5,75
32,0
5,50/5,50/5,50

1196,0
5,75/5,75/ 5,75
57,0
5,50/5,50/5,50

/88,0
5,75/5,75/ 5,75
67,0
5,50/ 5,50/ 5,50

1 040,0

5,75/5,75/5,75

103,0

5,50/5,50/5,50

7. Operations in the foreign exchange market (millions of US$)

Jun, 28 2024

Jul, 01 2024

Jul, 02 2024

Jul, 03 2024

Jul, 04 2024

Flow of foreign exchange position adjusted by forwards = a+ b.i-c.i+te +f
Flow of foreign exchange position =a+b.i-cii+e+f
a. Spot purchases with non-banking costumers
. Purchases
ii. -) Sales
b. Forward and swap purchases with non-banking costumers
. Pacted
ii. -) Redemption
C. Forward and swap sells with non-banking costumers
. Pacted
ii. -) Redemption
d. Interbank operations
. Spot
1 Forward
e. Spot sales due to NDF redemption and swaps
. Purchases
ii. -) Sales
f. Change due to FX options
g. Net operations with other financial institutions

h. Monetary regulation credit
Interest rate

Note: Interbank exchange rate (Source: Datatec)

-72,6
173,1
193.1
1597,6
1404,5
13,8
207,2
193,4
278,7
/88,7
510,0

324,1
108,0
298.,6
488,4
189,9
-3.1
20.4

3.8347

1,9
51,3
89,1

463,9
374,7
-218,2
119,6

64,3
65,1
86,5
763,4
676,8
21,6
238,2
216,6
8,6
445,1
436,5

483,9
83,0
219.0
433,5
214.,4
-13.8
-20,6

3.8269

53,2
-113,1
-76,6
715,2
791,9
-202.,4
184,0
386,4
-284.8
277,4
562,2

574,6
170,0
135.1
521,1
386,1
11.6
76,6

3.7967

-14,0
96,2
1129
340,7
227,8
-12,0
2,7
14,7
100.0
138,3
38,3

171,9

(*) Preliminar information




