
Jul 06, 2020 Jul 07, 2020 Jul 08, 2020 Jul 09, 2020 Jul 10, 2020

1. Commercial bank current account before Central Bank operations 14,669.2 16,804.1 16,389.5 16,988.6 18,202.6

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

       a.  Central Bank monetary  operations

i. Auction sale of  CD BCRP  100,0                  300,0   46,0                  300,0  100,0                  300,0   47,0                  300,0   99,9                  300,0

Proposals receiv ed  238,5                  688,0   54,0                  709,0  150,0                  680,0  127,0                  643,0  168,0                  705,0

Maturity  365 d                   31 d  364 d                   34 d  363 d                   34 d  182 d                   32 d  181 d                   31 d

Interest rate : Minimum   0,43                   0,25   0,44                   0,24   0,44                   0,25   0,35                   0,25   0,35                   0,25

                Maximum   0,45                   0,25   0,45                   0,25   0,45                   0,25   0,35                   0,25   0,35                   0,25

                Av erage   0,45                   0,25   0,44                   0,25   0,45                   0,25   0,35                   0,25   0,35                   0,25

Stock 31,278.8 30,173.9 30,573.9 30,920.9 31,427.8

Next maturity  CD BCRP (Jul. 14, 2020) 1,568.9 1,020.7 1,020.7 1,020.7 1,020.7

CD BCRP matured  f rom July  13 to 17, 2020. 1,568.9 1,020.7 1,020.7

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

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 14,747.0 14,747.0 14,747.0 14,747.0 14,747.0

Next maturity  Repo (Jul. 30, 2020) 300.0 300.0 300.0 300.0 300.0

      Repo BCRP matured   f rom July  13 to 17, 2020.

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 July  13 to 17, 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 July  13 to 17, 2020.

v . Auction of  gov ernment guaranteed credit portf olio repurchase agreements (Regular)   370,0         475,0         1500,0        50,0         335,0        1032,6       1233,5      50,0      100.0

Guarantee percentage 98%          95%          90%          80% 98%          95%          90%          80% 98%

Proposals receiv ed  450,0        475,0       2715,0        100,0  385,0       1052,5       1233,5        112,0  100,0

Maturity 1095 d     1095 d     1095 d     1095 d 1096 d      1096 d      1096 d       1096 d 1095 d

Interest rate : Minimum   2,50          1,15          1,15          1,41    3,00          1,15          1,25          1,40   2,92

               Maximum   3,79          1,48          1,29          1,48   3,99           2,00          1,99          1,40   2,92

               Av erage   3,25          1,32          1,24          1,45   3,60          1,64          1,37          1,40   2,92

Stock 43,949.4 43,949.4 46,600.5 46,600.5 47,953.8

v i. Auction of  gov ernment guaranteed credit portf olio repurchase agreements (Special) 250.0 200.0      367,0        346,3        590,0         50,0      

Guarantee percentage 98% 98% 98%          95%          90%          80%

Proposals receiv ed  300,0  200,0  367,0        346,3        590,0        112,0

Maturity 1095 d 1096 d 1095 d      1095 d      1095 d     1095 d

Interest rate : Minimum   2,43   2,68   3,50          1,68          1,40          1,30

               Maximum   2,99   2,99    4,00          2,00         1,98          1,40 

               Av erage   2,55   2,82   3,88          1,89          1,47          1,38

Stock 895.1 895.1 1,095.1 1,095.1 1,195.1

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 July  13 to 17, 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 July  13 to 17, 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 July  13 to 17, 2020.

x. Auction sale of  time deposits in domestic currency   1 499,9                   7 099,8   2 500,0                   8 100,1   2 500,2                   8 299,9   1 997,0                   9 300,0   3 000,1                   9 430,6

Proposals receiv ed   1 662,0                   8 516,4 3 432,0                   9 912,9   2 800,6                   9 827,9    1 997,0                  10 518,0   4 761,3                   9 430,6

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                   0,22   0,23                   0,22   0,23                   0,22   0,24                   0,22   0,23                   0,22

Maximum   0,25                   0,24   0,25                   0,24   0,25                   0,24   0,25                   0,24   0,25                   0,25

                Av erage   0,25                   0,23   0,25                   0,23   0,25                   0,23   0,25                   0,23   0,24                   0,23

Stock 18,566.2 19,727.5 20,300.0 20,797.1 20,927.8

Next maturity  of  time deposits (Jul. 13, 2020) 9,438.8 10,227.6 10,799.9 12,300.0 10,930.5

Time Deposits  matured  f rom July  13 to 17, 2020. 17,066.3 15,727.6 13,799.9 20,797.1 20,927.8

xi. Auction sale of  time deposits TP in domestic currency

Proposals receiv ed

Maturity

Interest rate : Minimum 

Maximum 

                Av erage

Stock 3,000.1 3,000.1 3,000.1 3,000.1 3,000.1

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

  Time Deposits TP matured  f rom July  13 to 17, 2020.

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 July  13 to 17, 2020.

xiii. Auction sale of  CDR BCRP  200,0

Proposals receiv ed  200,0

Maturity   60 d

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 2,580.0 2,580.0 2,580.0 2,580.0 2,580.0

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

CDR BCRP matured  f rom July  13 to 17, 2020. 190.0 190.0

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 July  13 to 17, 2020.

xv . Auction sale of  Swap operation in f oreign currency

Proposals receiv ed

Maturity

Interest rate : Minimum 

               Maximum 

               Av erage

Stock 7,195.0 7,195.0 7,195.0 7,195.0 7,195.0

Next maturity  Swap (Aug. 4, 2020) 300.0 300.0 300.0 300.0 300.0

Swap matured  f rom July  13 to 17, 2020.

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 July  13 to 17, 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 July  13 to 17, 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 July  13 to 17, 2020.

xix. Auction FX Swap Sell BCRP  200,0

Proposals receiv ed  316,0

Maturity   60 d

Interest rate : Minimum   -0,30

               Maximum    0,05

               Av erage   -0,14

Stock 3,064.0 2,764.0 2,598.3 2,598.3 1,638.5

Next maturity  FX Swap Sell (Jul. 13, 2020) 300.0 505.0 505.0 505.0 304.6

FX Swap Sell currency  matured f rom July  13 to 17, 2020. 805.0 505.0 505.0 809.6 304.6

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 July  13 to 17, 2020.

b.  Settlement of  Credit Portf olio Repo (f rom Circular 0014-2020-BCRP and Circular 0017-2020-BCRP) 494.3 4.2 165.1 21.2 166.3

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$) 404.0 80.0 30.3

i.  Purchase (millions of  US$) 454.0 80.0 30.3

ii. Selling   (millions of  US$) 50.0

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
5,963.9 5,862.2 5,530.9 5,645.8 5,538.3

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 413.7 1,994.1 913.2 1,679.4 2,390.5

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
5,550.2 3,868.1 4,617.7 3,966.4 3,147.8

a.Cumulativ e av erage reserv e balances in domestic currency  (millions of  S/) (*) 11,538.8 11,582.8 11,153.3 11,169.3 10,975.5

b.Cumulativ e av erage reserv e balances in domestic currency  (% of  liabilities subject to reserv e requirements) (*) 5.8 5.9 5.7 5.7 5.6

c.Cumulativ e av erage current account in domestic currency  (millions of  S/) 5,605.2 5,650.5 5,217.4 5,234.1 5,042.2

d.Cumulativ e av erage current account in domestic currency  (% of   liabilities subject to reserv e requirements) (*) 2.8 2.9 2.6 2.7 2.6

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency ) 70.0 45.0 40.0 62.0 272.0

Interest rate : Minimum / Maximum / TIBO 0,20 / 0,20 / 0,24 0,20 / 0,20 / 0,24 0,20 / 0,20 / 0,24 0,20 / 0,20 / 0,24 0,20 / 0,20 / 0,20

b.  Interbank operations (f oreign currency )

Interest rate : Minimum / Maximum / Av erage

c.  Secondary  market of  CDBCRP and CDBCRP-NR 30.0 1.1 8.0

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$) 
Jul. 03, 2020 Jul. 06, 2020 Jul. 07, 2020 Jul. 08, 2020 Jul. 09, 2020

Flow of  f oreign exchange position adjusted by  f orwards   =  a + b.i - c.i + e + f -135.0 14.4 22.8 -6.9 99.4

Flow of  f oreign exchange position    = a + b.ii - c.ii + e + f -2.3 135.1 47.2 36.7 9.1

a. Spot purchases with non-banking costumers -70.6 54.5 21.2 86.8 -48.8

i. Purchases 190.3 345.9 328.0 370.1 348.9

ii.  (-) Sales 260.9 291.4 306.8 283.3 397.7

b.  Forward and swap purchases with non-banking costumers -63.0 146.3 30.7 94.3 -48.0

i. Pacted 156.8 304.7 209.2 293.4 289.2

ii.  (-) Redemption 219.8 158.4 178.4 199.1 337.1

C.  Forward and swap sells with non-banking costumers 54.3 146.3 -32.9 91.5 -246.5

i. Pacted 276.4 342.4 226.7 500.1 502.1

ii.  (-) Redemption 222.1 196.1 259.5 408.7 748.6

d.  Interbank operations

i.           Spot 387.9 578.5 334.3 348.2 547.5

ii.          Forward 20.0 78.0 43.0 70.0

e. Spot sales due to NDF redemption and swaps 64.3 62.0 118.6 176.3 476.6

i. Purchases 220.9 183.8 258.9 351.5 741.3

ii.  (-) Sales 156.7 121.9 140.3 175.2 264.7

f .  Change due to FX options -15.3 -0.6 0.1 0.3 20.5

g.  Net operations with other f inancial institutions 6.3 -63.7 -99.6 -63.5 -136.0

h.  Monetary  regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.5308 3.5490 3.5443 3.5333 3.5185

(*) Preliminar inf ormation
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