25 Abr 22 26 Abr 22 27 Abr 22 28 Abr 22 29 Abr 22
1. Commercial bank current account before Central Bank operations 3877,0 5 482,6 5557,5 5084,6 6 218,0
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1.  Auction sale of CD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock / 609,0 / 609,0 / 609,0 / 609,0 / 609,0
Next maturity CD BCRP (May. 16, 2022) 1775,0 1775,0 1775,0 1775,0 1775,0
CD BCRP matured from May 2 to 6, 2022
ii. Outcome of the buying auction sale securities (REPQO) 1000,0 200,0 300,0 1000,0 200,0 200,0 200,0 300,0 /00,0 200,0 /00,0
Proposals received 1660,0 1000,0 300,0 2050,0 620,0 700,0 620,0 1000,0 2200,0 600,0 2200,0
Maturity 1d 32d 1d 1d 90 d 31d 89d 29 d 7d 87d 7d
Interest rate : Minimum 5,38 5,25 5,45 5,31 5,61 5,38 5,77 5,55 5,45 5,81 5,54
Maximum 5,41 5,26 5,45 5,43 5,61 5,38 o,77 5,58 5,49 5,84 5,54
Average 5,40 5,26 5,45 5,34 5,61 5,38 0,17 9,57 0,47 5,83 0,54
Stock 5162,4 6 562,4 5 762,4 5762,4 6 662,4
Next maturity Repo (May. 5, 2022) 1 000,0 1 000,0 1 000,0 700,0 700,0
Repo BCRP matured from May 2 to 6, 2022 1 000,0 2 000,0 1 000,0 1 400,0
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 May 2 to 6, 2022
Iv. Auction of credit portfolio repurchase agreements (Alternative)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 64214 64214 6421,4 64214 6421,4
Next maturity Alternative Credit Portfolio Repo (Jun. 6, 2022) 13,3 13,3 13,3 13,3 13,3
Alternative Credit Portfolio Repo matured from May 2 to 6, 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 23 399,9 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 May 2 to 6, 2022
viii. Auction sale of CDV BCRP 500,0 500,0
Proposals received 500,0 799,4
Maturity 91d 90 d
Spread : Minimum 0,03 0,03
Minimim 0,03 0,04
Average 0,03 0,03
Stock 18 167,60 18 667,60 18 667,60 18 667,60 18 667,60
Next maturity CDV BCRP 550,00 550,00 550,00 550,00 550,00
CDV BCRP matured from May 2 to 6, 2022
IX. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from May 2 to 6, 2022
X.  Auction sale of time deposits in domestic currency 3 300,0 4 107,3 4 267.,4 4 346,3 4 589,6
Proposals received 3670,6 4 107,3 4 267 .,4 4 346,3 4 589,6
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 2,85 3,00 3,05 3,05 3,05
Maximum 3,30 4,50 4,50 4,50 4,50
Average 3,16 3,64 4,11 4,29 4,29
Stock 346,0 4 453,3 4 267.4 4 346,3 4 589,6
Next maturity of time deposits (May. 2, 2022) 346,0 4 453,3 4 267,4 4 346,3 4 589,6
Time Deposits matured from May 2 to 6, 2022 300,0 4 453,3 4 267,4 4 346,3 300,0
xi. Auction sale of time deposits TP in domestic currency 300,0 300,0 300,0 300,0
Proposals received 865,0 999.0 704,2 661,27
Maturity 183 d 184 d 188 d 189 d
Interest rate : Minimum 5,76 5,92 5,96 5,92
Maximum 6,00 5,99 6,07 6,20
Average 5,8 6,0 6,0 6,0
Stock 5169,4 5169,4 5469,4 5 769,4 6 069,4
Next maturity of time deposits TP (May. 9, 2022) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from May 2 to 6, 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 May 2 to 6, 2022
xiil.  Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 195,0 195,0 195,0 195,0 195,0
Next maturity CDR BCRP (May. 27, 2022) 195,0 195,0 195,0 195,0 195,0
CDR BCRP matured from May 2 to 6, 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 May 2 to 6, 2022
xv. Auction sale of Swap operation in foreign currency 300,0 300,0 200,0 200,0 200,0 300,0
Proposals received 660,0 630,0 830,0 700,0 998,8 1269,0
Maturity 7d 7d 30d 7d 90 d 31d
Interest rate : Minimum 5,46 5,46 5,63 5,66 5,63 5,70
Maximum 5,70 9,75 5,90 5,66 6,14 5,72
Average 5,47 5,48 5,70 5,66 5,83 571
Stock 2122,0 2422,0 2 822,0 2 682,0 2 682,0
Next maturity Swap (May. 2, 2022) 340,0 340,0 340,0 300,0 300,0
Swap matured from May 2 to 6, 2022 640,0 640.,0 640,0 300,0 805,0
xvi. Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap
Cross Currency Repo matured from May 2 to 6, 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 May 2 to 6, 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 May 2 to 6, 2022
xiXx. Auction FX Swap Sell BCRP 200,0 200,0 120,0 15,0 200,0 200,0 200,0 200,0 200,0 185,0 200,0 200,0 200,0 200,0
Proposals received 421,0 306,0 170,0 105,0 363,0 564,0 435,0 465,0 290,0 185,0 645,0 650,0 445,0 300,0
Maturity 91d 183 d 365 d 92d 91d 91d 92 d 365 d 183 d 365 d 365 d 183 d 90 d 183 d
Interest rate : Minimum 0,85 1,40 1,99 0,95 0,84 0,84 0,45 1,45 1,50 2,00 1,82 1,20 0,90 1,21
Maximum 0,95 1,42 2,10 0,95 0,95 0,85 0,50 1,48 1,55 2,10 1,90 1,25 0,94 1,54
Average 0,89 1,40 2,05 0,95 0,84 0,84 0,48 1,47 1,52 2,06 1,86 1,22 0,91 1,36
Stock 33 197,0 33 997.,0 34 522,0 34 922.0 34 /62,0
Next maturity FX Swap Sell (May. 2, 2022) 460,0 460,0 160,0 160,0 160,0
FX Swap Sell currency matured from May 2 to 6, 2022 620,0 620,0 160,0 160,0 878,0
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 May 2 to 6, 2022
xxi. Auction Interest Rate Swap 100,0 100,0 50,0
Proposals received 200,0 200,0 150,0
Maturity 91d 183 d 275 d
Interest rate : Minimum 5,23 5,49 5,63
Maximum 5,23 5,49 5,63
Average 5,23 5,49 5,63
Stock 10 995,1 11 095,1 10 995,1 10 895,1 10 745,1
Next maturity Interest Rate Swap (May. 2, 2022) 100,0 100,0 100,0 200,0 50,0
FX Swap Purchase currency matured from May 2 to 6, 2022 400,0 400,0 300,0 200,0 700,0
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 -039,2 -7.7
I. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling (millions of US$) 246,0 2.0
Average exchange rate (S/. US$) 3,818 3,868
d. Operations outside of FX Desk (millions of US$) 14.2 14,2 0,3
i. Purchase (millions of US$) 14,2 14,2 0,3
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
li. Purchase of BTP
3. Commercial bank current account before close of the day 3116,2 2 675,3 2 190,1 2 246,0 3178,4
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0145% 0,0145% 0,0144% 0,0143% 0,0135%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,00% 5,00% 5,00% 5,00% 5,00%
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 1410,0 1425,7 1217,3 1232,1 484,0
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
5. Commercial bank current account in the BCR at close of the day 1 706,2 1 249,6 972.8 1 013,9 2 694.4
a Cumulative average reserve balances in domestic currency (millions of S/) (*) 11 584,7 [/ 366,7 11 407,0 11 297,5 11 213,3
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 0,1 3,9 6,0 6,0 5,9
¢ Cumulative average current account in domestic currency (millions of S/) 3 953,0 3 889,9 3775,2 3 665,3 3575,2
d Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 2,1 2,1 2,0 1,9 1,9
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1180,4 879,8 1 090,8 1132,8 603,0

Interest rate : Minimum / Maximum / TIBO
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average

4,50/ 4,70/ 4,62

4,55/ 4,65/ 4,61

4,50/ 4,50 / 4,50

4,50/ 4,50 / 4,50

4,50/ 4,50/ 4,50

c. Secondary market of CDBCRP and CDBCRP-NR 6,6
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$) Abri.22.2022 Abri.25.2022 Abri.26.2022 Abri.27.2022 ADbri.28.2022
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e +f 138,0 -20,3 -60,2 -65,0 -24,3
Flow of foreign exchange position =a+b.i-c.ii+e+f 132,8 3543 59,4 34.5 -57.,4
a. Spot purchases with non-banking costumers 248.1 132.5 81,0 58,5 441

i Purchases 575,0 566.,4 625,1 596,7 543.8
ii. -) Sales 327,0 433,9 544,2 538,2 587,9
b. Forward and swap purchases with non-banking costumers -6,6 -9,4 -177,7 -449,5 -114,0
i Pacted 88,7 133,8 85,6 298,7 60,2
ii. -) Redemption 95,3 139,2 263.,4 748,22 1742
C. Forward and swap sells with non-banking costumers -30,6 2715 35,4 -237,1 43,1
i Pacted 488,0 584,8 471,6 6/7/8,2 285,3
ii. -) Redemption 518.,6 313,3 436,22 915,3 328.,4
d. Interbank operations
i Spot 304,1 212,2 346,6 359,3 413,5
i. Forward 10,0 80,0 30,0 79,4 113,4
e. Spot sales due to NDF redemption and swaps 308,2 165,5 167.9 147.4 153,3
i Purchases 380,3 286,3 421,0 839,7 291,6
ii. -) Sales 72,1 120,8 253,1 692,2 138,3
f. Change due to FX options -0,4 -14 0,5 -24.,6 0,1
g. Net operations with other financial institutions -18,6 134.,1 76,4 133,2 91,5
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,7675 3,8177 3,8163 3,8272 3,8519

(*) Preliminar information




