
Jul 27, 2020 Jul 29, 2020 Jul 30, 2020 Jul 31, 2020

1. Commercial bank current account before Central Bank operations 15,798.5 19,396.7 16,584.3 16,592.2

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 Desierta             400,0    20,0                  300,0    3,0                  300,0

Proposals received  368,0   30,0                  443,7  111,0                  422,0  111,0                  361,9

Maturity   31 d  370 d                   29 d  369 d                   28 d  368 d                   27 d

Interest rate : Minimum   0,24                              0,24   0,37                   0,24   0,36                   0,25

                Maximum   0,25                              0,25   0,37                   0,25   0,36                   0,25

                Average   0,24                              0,25   0,37                   0,25   0,36                   0,25

Stock 31,919.0 32,319.0 32,139.0 32,442.0

Next maturity CD BCRP (Jul. 30, 2020) 500.0 500.0 832.0 832.0

CD BCRP matured  from July 29 to 31, 2020. 500.0 500.0 5,432.4 5,432.4

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 14,752.5 14,752.0 14,452.0 14,452.0

Next maturity Repo (Jul. 30, 2020) 300.0 300.0 500.0 500.0

      Repo BCRP matured   from July 29 to 31, 2020. 300.0 300.0 500.0 500.0

iii. Auction of credit portfolio repurchase agreements (General)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 10.0 10.0 10.0 10.0

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

General Credit Portfolio Repo matured from July 29 to 31, 2020.

iv. Auction of credit portfolio repurchase agreements (Alternative)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 143.6 143.6 143.6 143.6

Next maturity Alternative Credit Portfolio Repo (Nov. 18, 2020) 100.0 100.0 100.0 100.0

Alternative Credit Portfolio Repo matured from July 29 to 31, 2020.

v. Auction of government guaranteed credit portfolio repurchase agreements (Regular) 16,0         319,0         400,0          50,0

Guarantee percentage     98%          95%          90%          80%

Proposals received   16,0        319,0          783,5         64,2

Maturity  1096 d     1096 d       1096 d     1096 d

Interest rate : Minimum   3,80          1,37          1,35          1,30

               Maximum    4,00          2,00          2,10          1,99

               Average   3,93          1,46          1,50          1,79

Stock 49,266.6 49,266.6 50,051.6 50,051.6

vi. Auction of government guaranteed credit portfolio repurchase agreements (Special) 147.0

Guarantee percentage 98%

Proposals received  147,0

Maturity 1096 d

Interest rate : Minimum   2,99

               Maximum   3,49

               Average   3,33

Stock 1,349.2 1,349.2 1,496.2 1,496.2

vii. Outcome of the buying auction sale securities (Special REPO)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Special Repo.

  Special Repo matured from July 29 to 31, 2020.

viii. Auction sale of CDV BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDV BCRP

CDV BCRP matured from July 29 to 31, 2020.

ix. Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP 

CDLD BCRP matured from July 29 to 31, 2020.

x. Auction sale of time deposits in domestic currency   2 444,5                   9 787,7   4 000,0                  10 418,0   1 999,8                   9 203,9   1 985,0                   9 005,4

Proposals received   2 444,5                   9 787,7   4 831,8                  10 418,0   2 163,5                   9 203,9   1 985,0                   9 005,4

Maturity    7 d                    2 d    7 d                    1 d    7 d                    1 d    7 d                    3 d

Interest rate : Minimum   0,24                   0,22   0,23                   0,22   0,24                   0,22   0,23                   0,22

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

                Average   0,25                   0,24   0,24                   0,24   0,25                   0,24   0,25                   0,24

Stock 21,541.3 20,621.2 20,096.4 19,434.7

Next maturity of time deposits (Jul. 29, 2020) 15,338.1 11,728.5 11,652.1 11,449.9

Time Deposits  matured  from July 29 to 31, 2020. 19,096.8 14,176.7 20,096.4 19,434.7

xi. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum 

Maximum 

                Average

Stock 2,500.1 2,500.1 2,500.1 2,500.1

Next maturity of time deposits TP (Oct. 26, 2020) 500.1 500.1 500.1 500.1

  Time Deposits TP matured  from July 29 to 31, 2020.

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

Time Deposits BN matured from July 29 to 31, 2020.

xiii. Auction sale of CDR BCRP  200,0 Desierta

Proposals received  590,0

Maturity   62 d   61 d

Interest rate : Minimum   -0,20

               Maximum   -0,01

               Average   -0,12

Stock 2,640.0 2,640.0 2,840.0 2,840.0

Next maturity CDR BCRP (Aug. 11, 2020) 200.0 200.0 200.0 200.0

CDR BCRP matured  from July 29 to 31, 2020.

xiv. Auction sale of CD BCRP-NR

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDR BCRP

CD BCRP-NR matured from July 29 to 31, 2020.

xv. Auction sale of Swap operation in foreign currency

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 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

Swap matured  from July 29 to 31, 2020. 300.0 300.0

xvi. Cross Currency Repo 

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap

Cross Currency Repo matured from July 29 to 31, 2020.

xvii. 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 29 to 31, 2020.

xviii. 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 29 to 31, 2020.

xix. Auction FX Swap Sell BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1,252.5 1,182.9 1,182.9 1,182.9

Next maturity FX Swap Sell (Aug. 13, 2020) 335.0 335.0 335.0 335.0

FX Swap Sell currency matured from July 29 to 31, 2020.

xx. Auction Purchase FX Swap BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Purchase FX Swap 

FX Swap Purchase currency matured  from July 29 to 31, 2020.

b.  Settlement of Credit Portfolio Repo (from Circular 0014-2020-BCRP,  Circular 0017-2020-BCRP and Circular 0021-2020-BCRP) 319.2 36.7 138.9 5,890.1

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$) 1,749.0

i.  Purchase (millions of US$) 1,749.0

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
3,585.4 4,615.5 4,999.5 11,188.9

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0.0008% 0.0015% 0.0015% 0.0015%

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

Interest rate 0.50% 0.50% 0.50% 0.50%

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 1,350.6 1,909.7 1,855.0 7,996.3

Interest rate 0,15% 0,15% 0,15% 0,15%

5. Commercial bank current account in the BCR at close of the day
2,234.8 2,705.8 3,144.5 3,192.6

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 9,381.6 9,336.0 9,299.8 9,312.4

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 4.7 4.7 4.7 4.7

c.Cumulative average current account in domestic currency (millions of S/) 3,402.9 3,352.0 3,308.9 3,317.8

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 1.7 1.7 1.7 1.7

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency) 147.0 97.0 169.0 89.0

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

b.  Interbank operations (foreign currency)

Interest rate : Minimum / Maximum / Average

c.  Secondary market of CDBCRP and CDBCRP-NR 0.5

6 month term (amount / average interest rate)

12 month term (amount / average interes rate) 0,5 / 0,45

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) 
Jul. 24, 2020 Jul. 27, 2020 Jul. 29, 2020 Jul. 30, 2020

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f -22.5 -12.3 16.9 -27.5

Flow of foreign exchange position    = a + b.ii - c.ii + e + f 134.6 -38.2 -50.6 -26.5

a. Spot purchases with non-banking costumers -6.8 -51.0 -32.9 -113.9

i. Purchases 316.7 190.3 286.0 369.7

ii.  (-) Sales 323.5 241.3 318.9 483.6

b.  Forward and swap purchases with non-banking costumers -45.3 337.1 244.1 -32.0

i. Pacted 170.3 417.0 255.5 331.0

ii.  (-) Redemption 215.6 79.9 11.4 363.1

C.  Forward and swap sells with non-banking costumers 112.0 311.4 157.7 -30.9

i. Pacted 266.2 329.8 157.7 584.7

ii.  (-) Redemption 154.2 18.5 615.7

d.  Interbank operations

i.           Spot 244.8 200.5 333.7 423.8

ii.          Forward 89.0 20.0 95.0 50.0

e. Spot sales due to NDF redemption and swaps 8.3 -38.4 285.0

i. Purchases 145.0 15.1 614.2

ii.  (-) Sales 136.7 53.5 329.2

f.  Change due to FX options 0.3 0.2 0.7 0.1

g.  Net operations with other financial institutions 71.6 -10.2 -48.8 55.0

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.5344 3.5256 3.5107 3.5092

(*) Preliminar information
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