
10 May 21 11 May 21 12 May 21 13 May 21 14 May 21

1. Commercial bank current account before Central Bank operations 23,490.8 23,042.9 22,890.9 23,861.2 23,967.9

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                  300,0  600,0                  600,0   78,0   87,0   15,0           300,0           200,0

Proposals received  348,0                  366,0  723,0                  744,0   78,0   97,0   40,0           440,0           292,5

Maturity  100 d                   35 d  100 d                   35 d   33 d  186 d  367 d            94 d            31 d

Interest rate : Minimum   0,27                   0,24   0,26                   0,24   0,23   0,31   0,36            0,26             ,25

                Maximum   0,27                   0,24   0,27                   0,24   0,25   0,31   0,36            0,26             ,25

                Average   0,27                   0,24   0,26                   0,24   0,25   0,31   0,36            0,26             ,25

Stock 42,403.0 43,603.0 43,381.0 41,526.4 42,041.4

Next maturity CD BCRP (May. 17, 2021) 300.0 300.0 1,941.6 199.9 199.9

CD BCRP matured  from May. 17 to 21, 2021 2,241.6 2,241.6 1,941.6 199.9

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

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1,928.5 1,928.5 1,928.5 1,928.5 1,928.5

Next maturity Repo (Aug. 2, 2021) 1.9 1.9 1.9 1.9 1.9

      Repo BCRP matured   from May. 17 to 21, 2021

iii. 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 May. 17 to 21, 2021

iv. Auction of credit portfolio repurchase agreements (Alternative)

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1,676.4 1,676.4 1,876.2 1,876.2 1,876.2

Next maturity Alternative Credit Portfolio Repo (May. 21, 2021) 0.5 28.1 28.1 28.1 6.8

Alternative Credit Portfolio Repo matured from May. 17 to 21, 2021 28.1 28.1 28.1 6.8

v. Auction of government guaranteed credit portfolio repurchase agreements (Regular)

Guarantee percentage

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 53,399.9 53,399.9 53,399.9 53,399.9 53,399.9

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

Guarantee percentage

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1,882.2 1,882.2 1,882.2 1,882.2 1,882.2

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 May. 17 to 21, 2021

viii. Auction sale of CDV BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDV BCRP

CDV BCRP matured from May. 17 to 21, 2021

ix. Auction sale of CDLD BCRP

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity CDLD BCRP 

CDLD BCRP matured from May. 17 to 21, 2021

x. Auction sale of time deposits in domestic currency   3 500,0                  14 222,9   3 000,0                  13 145,7   2 662,4                  15 315,3   2 957,9                  15 907,4   2 801,5                  15 125,0

Proposals received   4 035,9                  14 222,9   3 523,4                  13 145,7   2 662,4                  15 315,3   2 957,9                  15 907,4   2 801,5                  15 125,0

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                   0,24   0,24                   0,24   0,24                   0,24   0,24                   0,24   0,24                   0,24

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

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

Stock 28,222.5 27,645.4 29,477.6 31,027.6 30,046.8

Next maturity of time deposits (May. 17, 2021) 16,722.8 16,145.5 17,315.3 18,907.3 18,625.0

Time Deposits  matured  from May. 17 to 21, 2021 24,722.5 21,145.4 20,315.2 18,907.3 30,046.8

xi. Auction sale of time deposits TP in domestic currency  173,3  372,2  275,0

Proposals received  953,3  708,0  355,0

Maturity  196 d  196 d   97 d

Interest rate : Minimum    0,30    0,30    0,25

Maximum    0,69    0,35    0,27

                Average    0,36    0,30    0,26

Stock 2,173.3 2,545.5 2,820.5 2,820.5 2,820.5

Next maturity of time deposits TP (Aug. 17, 2021) 1,000.0 1,000.0 275.0 275.0 275.0

  Time Deposits TP matured  from May. 17 to 21, 2021

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 May. 17 to 21, 2021

xiii. Auction sale of CDR BCRP  218,0                  112,0   80,0  184,0

Proposals received  218,0                  112,0   80,0  184,0

Maturity   92 d                   92 d   92 d   91 d

Interest rate : Minimum    0,19                    0,24    0,25    0,24

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

               Average    0,21                    0,24    0,25    0,25

Stock 6,185.0 6,215.0 6,055.0 6,055.0 6,239.0

Next maturity CDR BCRP (May. 17, 2021) 300.0 240.0 600.0 600.0 600.0

CDR BCRP matured  from May. 17 to 21, 2021 540.0 240.0 1,355.0

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 May. 17 to 21, 2021

xv. Auction sale of Swap operation in foreign currency

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock 1,657.0 1,742.0 1,692.0 1,692.0 1,692.0

Next maturity Swap (Aug. 10, 2021) 50.0 50.0 50.0 50.0 50.0

Swap matured  from May. 17 to 21, 2021 50.0 50.0

xvi. Cross Currency Repo 

Proposals received

Maturity

Interest rate : Minimum 

               Maximum 

               Average

Stock

Next maturity Swap

Cross Currency Repo matured from May. 17 to 21, 2021

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 May. 17 to 21, 2021

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 May. 17 to 21, 2021

xix. Auction FX Swap Sell BCRP   80,0

Proposals received   80,0

Maturity  365 d

Interest rate : Minimum    0,25

               Maximum    0,25

               Average    0,25

Stock 34,393.9 34,393.9 34,393.9 34,194.0 34,194.0

Next maturity FX Swap Sell (May. 17, 2021) 199.9 199.9 199.9 37.0 37.0

FX Swap Sell currency matured from May. 17 to 21, 2021 199.9 199.9 199.9 37.0 37.0

xx. Auction Purchase FX Swap BCRP 200.0  200,0                  190,0  199,9           200,0           109,0  111,0                  100,0   20,0

Proposals received  319,0  340,0                  190,0  381,0           294,0           109,0  111,0                  200,0   20,0

Maturity   14 d   14 d                   14 d   14 d            14 d            14 d   14 d                    7 d   14 d

Interest rate : Minimum    0,33    0,38                    0,39    0,41             0,51             0,31    0,31                    0,31    0,36

               Maximum    0,42    0,51                    0,49    0,45             0,51             0,45    0,42                    0,41    0,38

               Average    0,39    0,48                    0,44    0,42             0,51             0,40    0,37                    0,39    0,37

Stock 2,000.0 1,990.0 1,898.9 1,709.9 1,329.9

Next maturity Purchase FX Swap 400.0 600.0 400.0 400.0 1,329.9

FX Swap Purchase currency matured  from May. 17 to 21, 2021 1,600.0 1,400.0 800.0 500.0 1,429.9

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

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$) 0.1 0.1

i.  Purchase (millions of US$) 0.1 0.1

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 4,994.6 4,995.2 4,480.2 4,908.9 5,342.4

4. Central Bank monetary operations 

a.  Swap operations of foreign currency.

Fee (daily efective rate) 0.0014% 0.0014% 0.0014% 0.0014% 0.0014%

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

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

c.  Monetary regulation credit

Interest rate

d.  Overnight deposits in domestic currency 2,506.0 2,629.1 2,339.1 2,827.4 3,635.3

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 2,488.6 2,366.1 2,141.1 2,081.5 1,707.1

a.Cumulative average reserve balances in domestic currency (millions of S/) (*) 10,209.9 9,938.1 9,798.8 9,660.2 9,556.0

b.Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 5.2 5.0 5.0 4.9 4.8

c.Cumulative average current account in domestic currency (millions of S/) 4,165.8 3,888.8 3,751.7 3,610.7 3,497.2

d.Cumulative average current account in domestic currency (% of  liabilities subject to reserve requirements) (*) 2.1 2.0 1.9 1.8 1.8

6. Interbank market and Secondary market of CDBCRP

a.  Interbank operations (domestic currency)

Interest rate : Minimum / Maximum / TIBO 0,00 / 0,00 / 0,25 0,00 / 0,00 / 0,25 0,00 / 0,00 / 0,25 0,00 / 0,00 / 0,25 0,00 / 0,00 / 0,25

b.  Interbank operations (foreign currency) 164.0 215.0 261.0 278.0 299.5

Interest rate : Minimum / Maximum / Average 0,25 / 0,35 / 0,31 0,30 / 0,40 / 0,34 0,25 / 0,50 / 0,35 0,30 / 0,45 / 0,37 0,25 / 0,40 / 0,32

c.  Secondary market of CDBCRP and CDBCRP-NR 100.0 102.5 155.5

6 month term (amount / average interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) May.07.2021 May.10.2021 May.11.2021 May.12.2021 May.13.2021

Flow of foreign exchange position adjusted by forwards   =  a + b.i - c.i + e + f 30.2 -41.6 -23.7 194.9 -53.8

Flow of foreign exchange position    = a + b.ii - c.ii + e + f -158.6 -110.0 -166.8 57.4 -94.5

a. Spot purchases with non-banking costumers -140.9 -47.0 -171.7 125.7 -94.6

i. Purchases 561.7 365.4 439.6 503.2 388.4

ii.  (-) Sales 702.6 412.4 611.3 377.5 483.0

b.  Forward and swap purchases with non-banking costumers 210.2 115.6 53.1 214.7 -16.3

i. Pacted 442.1 354.1 440.1 456.0 461.5

ii.  (-) Redemption 231.8 238.5 387.1 241.3 477.8

C.  Forward and swap sells with non-banking costumers 160.7 66.3 -89.9 104.5 -83.7

i. Pacted 481.4 206.1 255.9 370.5 438.9

ii.  (-) Redemption 320.7 139.8 345.8 266.0 522.6

d.  Interbank operations

i.           Spot 444.3 360.6 384.9 634.1 574.5

ii.          Forward 3.0 25.0 170.0 172.0

e. Spot sales due to NDF redemption and swaps 29.1 -95.4 -47.5 1.3 53.3

i. Purchases 256.4 106.0 328.8 242.1 512.5

ii.  (-) Sales 227.3 201.4 376.3 240.8 459.2

f.  Change due to FX options 7.6 -2.2 0.1 27.3 28.1

g.  Net operations with other financial institutions 173.8 -45.2 11.1 -45.0 -63.2

h.  Monetary regulation credit

           Interest rate

Note: Interbank exchange rate (Source: Datatec) 3.7965 3.7707 3.6955 3.7295 3.6713

(*) Preliminar information
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