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1. Commercial bank current account before Central Bank operations 12 623,5 9 891,3 6 950,1 [ 663,7 8 838,2

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

i.  Auction sale of CD BCRP 700,0
Proposals received 77,9
Maturity 32 d
Interest rate : Minimum 3,82
Maximum 3,95
Average 3,92
Stock /[ 165,7 /[ 165,7 [ 165,7 /[ 165,7 [ 165,7
Next maturity CD BCRP (Apr. 7, 2022) 120.,9 120.,9 120,9 120.,9 120,9
CD BCRP matured from march 28 to april 1, 2022
.  Outcome of the buying auction sale securities (REPO)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 5 362,4 5 362,4 5 362,4 5 362,4 5 362,4
Next maturity Repo (Apr. 18, 2022) 500,0 500,0 500,0 500,0 500,0
Repo BCRP matured from march 28 to april 1, 2022
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 march 28 to april 1, 2022
Iv. Auction of credit portfolio repurchase agreements (Alternative)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 425,3 6 425,3 6 425,3 6 425,3 6 425,3
Next maturity Alternative Credit Portfolio Repo (Jun. 6, 2022) 13,9 13,9 13,9 13,9 13,9
Alternative Credit Portfolio Repo matured from march 28 to april 1, 2022
v. Auction of government quaranteed credit portfolio repurchase agreements (Reqular)
Guarantee percentage
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 53 399,9 53 399,9 23 399,9 53 399,9 23 399,9
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
vil. Qutcome 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 march 28 to april 1, 2022 315,0 500,0 500,0 300,0 990,0
viii. Auction sale of CDV BCRP 320,0 /55,0 505,0 450,0 990,0
Proposals received 91d 90 d 96 d 95d 94 d
Maturity 0,03 0,03 0,03 0,04 0,03
Spread : Minimum 0,04 0,04 0,04 0,04 0,04
Minimim 0,03 0,04 0,04 0,04 0,03
Average 21 147,40 21 647,40 22 147,40 22 447,40 21 737,40
Stock 1 700,0 1 700,0 1 700,0 1 700,0 1 820,0
Next maturity CDV BCRP 1 700,0 1 700,0 1 700,0 1 700,0 1 820,0
CDV BCRP matured from march 28 to april 1, 2022 #{REF! #{REF! #{REF! #iREF!
IX. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from march 28 to april 1, 2022
X.  Auction sale of time deposits in domestic currency 2 200,0 5750,4 2 000,0 5 400,0 1 000,0 3970,1 1 500,0 4 100,0 500,0 5494,3
Proposals received 3 010,7 5750,4 2 005,0 5743,7 1 002,5 3970,1 15154 4 5559 667.,5 5494 .3
Maturity 7d 1d 7d 1d 7d 1d 7d 1d 7d 3d
Interest rate : Minimum 3,94 3,55 3,97 3,60 3,94 3,63 3,95 3,64 3,95 3,64
Maximum 4,00 3,98 4,00 3,90 4,00 3,89 4,00 3,85 3,99 4,00
Average 3,98 3,66 4,00 3,68 3,99 3,71 4,00 3,72 3,98 3,73
Stock 13 450,4 13 100,0 12170,1 11 800,0 12 694,3
Next maturity of time deposits (Mar. 25, 2022) 7 750,4 5 900,0 5970,1 5 100,0 7 694,3
Time Deposits matured from march 28 to april 1, 2022 11 250,4 8 900,0 6 970,1 5 100,0 12 694,3
xi.  Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 4 569,4 4 569,4 4 569,4 4 569,4 4 569,4
Next maturity of time deposits TP (May. 9, 2022) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from march 28 to april 1, 2022
xil. 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 march 28 to april 1, 2022
xiii.  Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 995,0 995,0 995,0 995,0 995,0
Next maturity CDR BCRP (Apr. 4, 2022) 400,0 400,0 400,0 400,0 400,0
CDR BCRP matured from march 28 to april 1, 2022
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 march 28 to april 1, 2022
Xv. Auction sale of Swap operation in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 1422,0 1422,0 1222,0 1222,0 1 222,0
Next maturity Swap (Apr. 28, 2022) 200,0 200,0 40,0 40,0 40,0
Swap matured from march 28 to april 1, 2022 200,0 200,0
xvi. Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap
Cross Currency Repo matured from march 28 to april 1, 2022
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 march 28 to april 1, 2022
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 march 28 to april 1, 2022
xix. Auction FX Swap Sell BCRP 27,0 200,0 200,0
Proposals received 127.0 630,0 360,0
Maturity 365 d 365 d 365 d
Interest rate : Minimum 1,40 1,27 1,22
Maximum 1,40 1,27 1,30
Average 1,40 1,27 1,26
Stock 40 581,2 40 801,2 40 111,2 39 311,1 38 401,1
Next maturity FX Swap Sell (Mar. 25, 2022) 180,0 690,0 800,1 910,0 455,0
FX Swap Sell currency matured from march 28 to april 1, 2022 2 580,1 2 400,1 1710,1 910,0 3190,0
xX. Auction Security Repos to provide US$ dollars (RED)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 0.0 0.0 0.0 0.0 0.0
Next maturity RED
FX Swap Purchase currency matured from march 28 to april 1, 2022
xxi. Auction Interest Rate Swap 100,0 100,0 100,0
Proposals received 150,0 250,0 250,0
Maturity 92d 184 d 275 d
Interest rate : Minimum 4 60 4 90 5,23
Maximum 4,63 4,92 5,23
Average 4 62 4 91 5,23
Stock 14 895,0 14 595,0 14 195,0 13 795,0 13 895,0
Next maturity Interest Rate Swap (Mar. 27, 2022) 400,0 400,0 400,0 450,0 450,0
FX Swap Purchase currency matured from march 28 to april 1, 2022 1 200,0 800,0 400,0 1 600,0
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$) 4.1 0,2 2.0 2.0 0,2
i. Purchase (millions of US$) 4,1 0,2 2.0 2,0 0,2
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

3. Commercial bank current account before close of the day 3048,1 1991,3 1 480,0 1763,7 1 853,9

4. Central Bank monetary operations
a. Swap operations of foreign currency.

Fee (daily efective rate) 0,0119% 0,0120% 0,0120% 0,0121% 0,0121%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4 00% 4 00% 4.00% 4 00% 4 00%
c. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency 1154,2 936,1 6/77,3 554.8 4949

Interest rate 2,50% 2,50% 2,50% 2,50% 2,50%

5. Commercial bank current account in the BCR at close of the day 1 893,9 1 055,2 802,7 1 208,9 1 359,0
a Cumulative average reserve balances in domestic currency (millions of S/) (*) 11 809,9 12 904,4 11 544,0 11 387,7 11 287,3
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 6,2 0,1 6,0 5,9 5,9
¢ Cumulative average current account in domestic currency (millions of S/) 4 580,6 4 951,3 4 314.9 4 158,0 4 056,3
d Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 2,4 2,3 2,2 2,2 2,1

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 485,0 404.0 354.0 405,0 841.0

Interest rate : Minimum / Maximum / TIBO 400/4,00/4,00 400/4,00/4,00 400/4,00/4,00 400/4,00/4,00 400/4,00/4,00
b. Interbank operations (foreign currency) 45,0 20,0
Interest rate : Minimum / Maximum / Average 0,50/ 0,50/ 0,50 0,50/ 0,50/ 0,50
c. Secondary market of CDBCRP and CDBCRP-NR 25,9 5,0 95,0
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$) Mar.18.2022 Mar.21.2022 Mar.22.2022 Mar.23.2022 Mar.24.2022
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e +f -19,4 104,4 21,5 -67,5 33,5
Flow of foreign exchange position =a+ b.i-c.ii+e +f 232.9 194.5 46,1 210,7 54 2
a. Spot purchases with non-banking costumers 198,3 203.,6 11,4 162.,0 91,2

i Purchases 602,4 457.0 3542 488,2 582.4
ii. -) Sales 404,1 253,5 342,7 326,2 491,2
b. Forward and swap purchases with non-banking costumers -245,2 2105 106,3 -182,2 124.1
. Pacted 271,4 556,7 337,4 104,6 419,5
ii. -) Redemption 516,6 346,2 231.1 286,8 295.4
C. Forward and swap sells with non-banking costumers 47,1 224.0 187,3 -87,1 -69.,4
. Pacted 221,4 478,9 401,5 322,4 393,7
ii. -) Redemption 268.,5 254 9 214 3 409.4 463,1
d. Interbank operations
. Spot 353,3 371,1 320,3 329,4 406,9
. Forward 32,0 45,0 65,0 108,0 78,0
e. Spot sales due to NDF redemption and swaps -241.3 -83,9 28,6 1744 174.1
I Purchases 262,3 248,5 211,8 407,4 456,8
ii. -) Sales 503,5 332,3 183,2 233,0 282, 7
f. Change due to FX options -4.3 -1.1 -1,3 -0,1 0,7
g. Net operations with other financial institutions 22,1 -92.0 46,9 -186,1 -258.,4
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,77/69 3,7875 3,7713 3,7690 3,7435

(*) Preliminar information




