
Jun 22, 2020 Jun 23, 2020 Jun 24, 2020 Jun 25, 2020 Jun 26, 2020

1. Commercial bank current account before Central Bank operations 15,656.3 14,850.1 17,392.9 16,937.6 17,978.8

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

       a.  Central Bank monetary  operations

i. Auction sale of  CD BCRP   68,0                  200,0  100,0                  207,0  100,0                  150,0    59,0                  200,0   55,0                  200,0

Proposals receiv ed  146,0                  212,0  199,0                  207,0  162,0                  250,0  112,0                  209,0   55,0                  365,0

Maturity  346 d                   29 d  345 d                   28 d  344 d                   27 d  343 d                   29 d  342 d                   28 d

Interest rate : Minimum   0,44                   0,24   0,44                   0,25   0,44                   0,25   0,44                   0,25   0,45                   0,25

                Maximum   0,45                   0,25   0,45                   0,25   0,45                   0,25   0,45                   0,25   0,45                   0,25

                Av erage   0,44                   0,25   0,45                   0,25   0,45                   0,25   0,44                   0,25   0,45                   0,25

Stock 30,605.7 30,962.7 31,212.7 31,471.7 30,988.7

Next maturity  CD BCRP (Jun. 26, 2020) 738.0 738.0 738.0 738.0 160.0

CD BCRP matured  f rom June 26 to July  3, 2020. 738.0 738.0 738.0 2,619.9 1,881.9

ii. Outcome of  the buy ing auction sale securities (REPO)

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 15,517.0 15,447.0 15,447.0 15,447.0 15,247.0

Next maturity  Repo (Jun. 26, 2020) 150.0 200.0 200.0 200.0 300.0

      Repo BCRP matured   f rom June 26 to July  3, 2020. 350.0 200.0 200.0 500.0 300.0

iii. Auction of  credit portf olio repurchase agreements (General)

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 10.0 10.0 10.0 10.0 10.0

Next maturity  General Credit Portf olio Repo (Aug. 14, 2020) 10.0 10.0 10.0 10.0 10.0

General Credit Portf olio Repo matured f rom June 26 to July  3, 2020.

iv . Auction of  credit portf olio repurchase agreements (Alternativ e)

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 250.0 250.0 250.0 250.0 250.0

Next maturity  Alternativ e Credit Portf olio Repo (Jul. 23, 2020) 150.0 150.0 150.0 150.0 150.0

Alternativ e Credit Portf olio Repo matured f rom June 26 to July  3, 2020.

v . Auction of  gov ernment guaranteed credit portf olio repurchase agreements (Regular)

Guarantee percentage

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 29,795.9 29,795.9 29,795.9 29,795.9 29,795.9

v i. Auction of  gov ernment guaranteed credit portf olio repurchase agreements (Special)

Guarantee percentage

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 204.1 204.1 204.1 204.1 204.1

v ii. Outcome of  the buy ing auction sale securities (Special REPO)

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  Special Repo.

  Special Repo matured f rom June 26 to July  3, 2020.

v iii. Auction sale of  CDV BCRP

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  CDV BCRP

CDV BCRP matured f rom June 26 to July  3, 2020.

ix. Auction sale of  CDLD BCRP

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  CDLD BCRP 

CDLD BCRP matured f rom June 26 to July  3, 2020.

x. Auction sale of  time deposits in domestic currency   2 437,5                   8 357,4   1 518,5                   8 143,0   2 116,0                  10 009,0   2 055,3                   9 145,3   2 500,1                  10 210,7

Proposals receiv ed  2 437,5                   8 357,4   1 518,5                   8 143,0   2 116,0                  10 009,0   2 055,3                   9 145,3   2 519,0                  10 210,7

Maturity    8 d                    1 d    7 d                    1 d    7 d                    1 d    7 d                    1 d    7 d                    4 d

Interest rate : Minimum   0,23                   0,23   0,24                   0,23   0,24                   0,23   0,24                   0,24   0,24                   0,21

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

                Av erage   0,25                   0,25   0,25                   0,25   0,25                   0,25   0,25                   0,25   0,25                   0,24

Stock 20,294.8 19,598.9 21,081.1 19,772.7 20,838.1

Next maturity  of  time deposits (Jun. 26, 2020) 10,357.4 10,642.8 12,509.0 11,645.4 14,166.7

Time Deposits  matured  f rom June 26 to July  3, 2020. 17,857.3 15,642.9 15,009.1 19,772.7 20,838.1

xi. Auction sale of  time deposits TP in domestic currency

Proposals receiv ed

Maturity

Interest rate : Minimum 

Maximum 

                Av erage

Stock 4,100.2 4,100.2 4,100.2 3,800.2 3,800.2

Next maturity  of  time deposits TP (Jun. 30, 2020) 300.0 300.0 300.0 800.1 800.1

  Time Deposits TP matured  f rom June 26 to July  3, 2020. 300.0 300.0 300.0 800.1 800.1

xii. Auction sale of  time deposits BN in domestic currency

Proposals receiv ed

Maturity

Interest rate : Minimum 

Maximum 

                Av erage

Stock

Next maturity  of  time deposits BN

Time Deposits BN matured f rom June 26 to July  3, 2020.

xiii. Auction sale of  CDR BCRP  200,0  200,0

Proposals receiv ed  450,0  200,0

Maturity   59 d   61 d

Interest rate : Minimum 0,00

               Maximum 0,00

               Av erage 0,00

Stock 1,780.0 1,980.0 2,180.0 2,180.0 2,180.0

Next maturity  CDR BCRP (Jul. 14, 2020) 190.0 190.0 190.0 190.0 190.0

CDR BCRP matured  f rom June 26 to July  3, 2020.

xiv . Auction sale of  CD BCRP-NR

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  CDR BCRP

CD BCRP-NR matured f rom June 26 to July  3, 2020.

xv . Auction sale of  Swap operation in f oreign currency

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 8,545.0 8,545.0 8,395.0 8,395.0 8,395.0

Next maturity  Swap (Jun. 30, 2020) 150.0 150.0 300.0 300.0 300.0

Swap matured  f rom June 26 to July  3, 2020. 150.0 150.0 900.0 900.0

xv i. Cross Currency  Repo 

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  Swap

Cross Currency  Repo matured f rom June 26 to July  3, 2020.

xv ii. Auction sale of  Swap operation in f oreign currency  (Expansion)

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  Swap f oreign currency

Swap f oreign currency  matured  f rom June 26 to July  3, 2020.

xv iii. Auction sale of  Swap operation in f oreign currency  (Sustitution)

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  Swap f oreign currency

Swap f oreign currency  matured f rom June 26 to July  3, 2020.

xix. Auction FX Swap Sell BCRP  200,0  200,0

Proposals receiv ed  434,0  592,0

Maturity   59 d   61 d

Interest rate : Minimum   -0,70   -0,60

               Maximum   -0,30   -0,20

               Av erage   -0,46   -0,38

Stock 3,003.9 3,203.9 3,403.9 3,403.9 3,403.9

Next maturity  FX Swap Sell (Jul. 1, 2020) 194.2 194.2 194.2 194.2 194.2

FX Swap Sell currency  matured f rom June 26 to July  3, 2020. 194.2 194.2

xx. Auction Purchase FX Swap BCRP

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock

Next maturity  Purchase FX Swap 

FX Swap Purchase currency  matured  f rom June 26 to July  3, 2020.

b.  Settlement of  Credit Portf olio Repo (f rom Circular 0014-2020-BCRP and Circular 0017-2020-BCRP) 155.8 1,959.1 529.8 3.5 341.1

c.  Central Bank f oreign currency  operations at ov er-the-counter

i.  Purchase (millions of  US$)

Av erage exchange rate (S/. US$)

ii. Selling (millions of  US$)

Av erage exchange rate (S/. US$)

d.  Operations outside of  FX Desk (millions of  US$) 0.4 1,468.3

i.  Purchase (millions of  US$) 0.4 1,468.3

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 4,749.3 6,720.7 5,347.8 5,481.5 5,354.1

4. Central Bank monetary operations 

a.  Swap operations of  f oreign currency .

Fee (daily  ef ectiv e rate) 0.0015% 0.0015% 0.0015% 0.0015% 0.0015%

b.  Outcome of  the direct temporary  buy ing securities (Repo)

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

c.  Monetary  regulation credit

Interest rate

d.  Ov ernight deposits in domestic currency 878.2 2,239.8 1,814.0 1,807.0 1,607.3

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 3,871.1 4,480.9 3,533.8 3,674.5 3,746.8

a.Cumulativ e av erage reserv e balances in domestic currency  (millions of  S/) (*) 9,710.0 9,752.2 9,802.2 9,751.2 9,749.2

b.Cumulativ e av erage reserv e balances in domestic currency  (% of  liabilities subject to reserv e requirements) (*) 5.0 5.0 5.0 5.0 5.0

c.Cumulativ e av erage current account in domestic currency  (millions of  S/) 3,897.5 3,938.5 3,986.5 3,930.5 3,926.1

d.Cumulativ e av erage current account in domestic currency  (% of   liabilities subject to reserv e requirements) (*) 2.0 2.0 2.0 2.0 2.0

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency ) 394.0 186.0 396.0 166.0

Interest rate : Minimum / Maximum / TIBO 0,25 / 0,25 / 0,25 - / - / 0,19 0,15 / 0,20 / 0,19 0,15 / 0,20 / 0,16 0,15 / 0,15 / 0,19

b.  Interbank operations (f oreign currency ) 40.0 72.0

Interest rate : Minimum / Maximum / Av erage 0,25 / 0,25 / 0,25 0,25 /0,25 / 0,25

c.  Secondary  market of  CDBCRP and CDBCRP-NR 1.3

6 month term (amount / av erage interest rate)

12 month term (amount / av erage interes rate)

24 month term (amount / av erage interest rate)

7. Operations in the foreign exchange market (millions of US$) 
Jun. 19, 2020 Jun. 22, 2020 Jun. 23, 2020 Jun. 24, 2020 Jun. 25, 2020

Flow of  f oreign exchange position adjusted by  f orwards   =  a + b.i - c.i + e + f -4.0 -162.3 104.2 120.8 -61.4

Flow of  f oreign exchange position    = a + b.ii - c.ii + e + f -12.4 54.5 175.1 81.3 -87.9

a. Spot purchases with non-banking costumers -106.6 -95.7 36.7 -40.1 -190.3

i. Purchases 207.7 177.2 301.6 288.4 269.1

ii.  (-) Sales 314.3 273.0 264.9 328.5 459.4

b.  Forward and swap purchases with non-banking costumers 40.6 -70.1 167.4 -236.9 -302.8

i. Pacted 321.7 228.8 276.5 166.6 227.9

ii.  (-) Redemption 281.0 298.9 109.2 403.5 530.7

C.  Forward and swap sells with non-banking costumers 21.7 136.6 286.5 -210.2 -319.4

i. Pacted 325.4 305.9 366.7 227.4 172.8

ii.  (-) Redemption 303.7 169.3 80.2 437.6 492.1

d.  Interbank operations

i.           Spot 261.1 393.8 361.4 381.3 479.1

ii.          Forward 30.0 20.0 10.0 85.0

e. Spot sales due to NDF redemption and swaps 128.7 24.7 65.6 115.1 75.7

i. Purchases 301.8 168.7 79.5 427.4 488.6

ii.  (-) Sales 173.1 144.1 13.9 312.3 412.9

f .  Change due to FX options -10.5 -10.1 -8.7 9.4 9.9

g.  Net operations with other f inancial institutions -11.9 -4.1 100.7 97.1 -11.8

h.  Monetary  regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.5123 3.4952 3.5181 3.5257 3.5074

(*) Preliminar inf ormation
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