02 Aug 24

03 Aug 24

04 Sep 24

05 Sep 24

06 Sep 24

1. Commercial bank current account before Central Bank operations

12 083,4

12 690,1

11 659,2

13 737,7

10 962,1

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 (Set. 10, 2024)
CD BCRP matured from september 9 to 13, 2024.
i. Outcome of the buying auction sale securities (REPO)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Repo (Set. 10, 2024)
Repo BCRP matured from september 9 to 13, 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 september 9 to 13, 2024.
Iv. Auction of credit portfolio repurchase agreements (Alternative)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Alternative Credit Portfolio Repo
Alternative Credit Portfolio Repo matured from september 9 to 13, 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 september 9 to 13, 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 september 9 to 13, 2024.
IX. Auction sale of CDV BCRP
Proposals received
Maturity
Spread : Minimum
Minimim
Average

Stock
Next maturity CDV BCRP
CDV BCRP matured from september 9 to 13, 2024.
X.  Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity CDLD BCRP
CDLD BCRP matured from september 9 to 13, 2024.
xi.  Auction sale of time deposits in domestic currency

Proposals received
Maturity
Interest rate : Minimum

Maximum

Average

Stock
Next maturity of time deposits (Set. 9, 2024)
Time Deposits matured from september 9 to 13, 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 (Oct. 4, 2024)
Time Deposits TP matured from september 9 to 13, 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 september 9 to 13, 2024.
xiv. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity CDR BCRP
CDR BCRP matured from september 9 to 13, 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 september 9 to 13, 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 september 9 to 13, 2024.
xvii. Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity Swap
Cross Currency Repo matured from september 9 to 13, 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 september 9 to 13, 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 september 9 to 13, 2024.
xx. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity FX Swap Sell (Set. 9, 2024)
FX Swap Sell currency matured from september 9 to 13, 2024.
xxi. Auction Security Repos to provide US$ dollars (RED)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock
Next maturity RED
FX Swap Purchase currency matured from september 9 to 13, 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 september 9 to 13, 2024.
b. Settlement of Credit Portfolio Repo (from Circular 0014-2020-BCRP, Circular 0017-2020-BCRP and Circular 0021-2020-BCR

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
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3. Commercial bank current account before close of the day

13 083,4

12 641,5

12 074,5

10 810,6

9 962,2

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

0,0162%

45,0
3,50%

0,0172%

80,0
3,50%

0,0172%

22.0
3,50%

0,0172%

14,0
3,50%

0,0172%

280,0
3,50%

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

13 038,4

12 561,5

12 052,5

10 796,6

9 682,2

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) (*)

12 730,7
5,6
5272,6
2,3

16 602,2
7,3

9 397,8
4,1

17 284,0
7,6
10 069,5
4,4

17 578,8
7,7

10 364,3
4,6

17 441,5
7,7

10 227,1
4,5

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)

1792,6
5,50/5,50/5,50
70,0
5,50/5,50/5,50

2 552,0

5,50/5,50/5,50

65,0

5,50/5,50/5,50

1 949,6
5,50/5,50/5,50
135,0
5,50/5,50/5,50

2151,4
5,50/ 5,50/ 5,50
185,0
5,50/ 5,50/ 5,50

2 241,7

5,50/5,50/ 5,49

145,0

5,50/5,50/5,50

7. Operations in the foreign exchange market (millions of US$) Aug, 29 2024 Set.02 2024 Sep.03 2024 Set.04 2024 Sep.05 2024
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f -167,0 76,9 7,6 5,8 -8,7
Flow of foreign exchange position =a+ b.i-c.ii+e+f 143,0 255 5 99,2 7,7 62,1
a. Spot purchases with non-banking costumers 146,3 276,4 139,7 22,7 95,3

i Purchases 1632,4 658,0 931,0 504,4 795,2
ii. -) Sales 1486,1 381,6 791,3 481,7 699,9
b. Forward and swap purchases with non-banking costumers 103,8 60,6 60,5 158,1 -172,3
i Pacted 229,1 66,2 227,17 247,17 217,0
ii. -) Redemption 125,4 5,6 167,2 89.6 389,22
C. Forward and swap sells with non-banking costumers 301,3 254.,9 240,5 305,3 -146,1
i Pacted 604,8 314,3 776,3 883,8 536,6
ii. -) Redemption 303,5 59.4 535,8 578,6 682,7
d. Interbank operations
i Spot 405,3 262,9 334,7 500,8 460,1
i. Forward 80,0 10,0 92,0 19,0 50,0
e. Spot sales due to NDF redemption and swaps 177,5 43,3 352,2 489,0 270,6
i Purchases 260,9 47,1 511,4 566,2 657,4
ii. -) Sales 83,5 3,8 159,3 77,2 386,8
f. Change due to FX options -1,2 -2.8 -4.2 54 0,8
g. Net operations with other financial institutions -113.9 8,1 68,5 135,7 -55,7
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,7466 3,7655 3,7825 3,7965 3,7934

(*) Preliminar information




