30 May 22 31 May 22 1 Jun 22 2 Jun 22 3 Jun 22

1. Commercial bank current account before Central Bank operations 4 928,7 3 088,6 5 393,6 5 548,1 11 029,1

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

i.  Auction sale of CD BCRP
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 639.8 6 639.8 6 639.8 6 639.8 6 639.8
Next maturity CD BCRP (Jun. 15, 2022) 2 010,0 2 010,0 2 010,0 2 010,0 2 010,0
CD BCRP matured from June 6 to 10, 2022
ii. Outcome of the buying auction sale securities (REPO) 00,0 500.,0 00,0 800.,0 2000,0 1000,0 800,0 800.,0 1400,0 1000,0 300,0 00,0 300.,0 300,0
Proposals received 600,0 1500,0 1638,0 2300,0 4300,0 3650,0 2300,0 800,0 1400,0 2400,0 938,0 1350,0 900,0 1100,0
Maturity 1d 32 d 1d 31d 1d 7/ d 33 d 7/ d 1d 1d 95d 1d 31d 3d
Interest rate : Minimum 5,61 5,86 5,55 5,80 5,30 5,70 5,79 5,15 5,0 5,10 6,10 5,30 5,65 5,32
Maximum 5,61 5,86 6,0 5,87 5,65 5,80 5,83 5,45 5,30 5,20 6,30 5,35 9,75 5,40
Average 5,61 5,86 o, 77 5,83 5,47 o, 7 5,81 5,29 5,12 5,15 6,22 5,32 5,70 5,36
Stock [ 762.4 8 562.4 13 662.4 12 062.4 10 662.4
Next maturity Repo (Jun. 6, 2022) 500,0 900,0 3 400,0 2 000,0 300,0
Repo BCRP matured from June 6 to 10, 2022 1400,0 1400,0 3 900,0 2 000,0 2 100,0

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 June 6 to 10, 2022
Iv.  Auction of credit portfolio repurchase agreements (Alternative)

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 401,7 6 401,7 6401,7 6 401.7 6 401.7
Next maturity Alternative Credit Portfolio Repo (Jun. 6, 2022) 12,6 12,6 12,6 12,6 12,6

Alternative Credit Portfolio Repo matured from June 6 to 10, 2022

Auction of government guaranteed credit portfolio repurchase agreements (Regular)
Guarantee percentage

Proposals received

<

Maturity
Interest rate : Minimum
Maximum
Average
Stock 93 399.9 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 1882,2 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 June 6 to 10, 2022

viii. Auction sale of CDV BCRP 500,0
Proposals received 815,0
Maturity 84 d
Spread : Minimum 0,03

Minimim 0,03

Average 0,03
Stock 18 134,70 18 134,70 18 134,70 18 134,70 17 134,70
Next maturity CDV BCRP (Jun. 10, 2022) 1 500,00 1 500,00 1 500,00 1 500,00 1 999,90
CDV BCRP matured from June 6 to 10, 2022 1 500,00 1 500,00 1 500,00 1 500,00 1 999,90

iX. Auction sale of CDLD BCRP
Proposals received

Maturity

Interest rate : Minimum
Maximum
Average

Stock

Next maturity CDLD BCRP
CDLD BCRP matured from June 6 to 10, 2022

X.  Auction sale of time deposits in domestic currency 2276,3 3191.5
Proposals received 2276,3 31915
Maturity 1d 1d
Interest rate : Minimum 3,65 3,80
Maximum 5,00 5,00
Average 4 65 470
Stock 4776,3 4 691.5 500.0 0,0 0,0
Next maturity of time deposits (Jun. 5, 2022) 3276,3 4 191,5 500,0
Time Deposits matured from June 6 to 10, 2022 4°776,3 4 691,5 500,0

xi. Auction sale of time deposits TP in domestic currency
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 374.0 6 374,0 6 374,0 6 374,0 6 374,0
Next maturity of time deposits TP (Jun. 6, 2022) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from June 6 to 10, 2022 500,0

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 June 6 to 10, 2022
xiii. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum
Maximum
Average

Stock

Next maturity CDR BCRP

CDR BCRP matured from June 6 to 10, 2022
xiv. Auction sale of CD BCRP-NR

Proposals received

Maturity

Interest rate : Minimum
Maximum
Average

Stock

Next maturity CDR BCRP-NR
CD BCRP-NR matured from June 6 to 10, 2022

xv. Auction sale of Swap operation in foreign currency 300,0 500,0 200,0 00,0 300,0
Proposals received 680,0 707,0 481,0 745,0 355,0
Maturity /7d /7d 30d /7d 29d
Interest rate : Minimum 6,35 6,61 6,80 6,21 6,50
Maximum 6,65 6,70 6,80 6,55 6,85
Average 6,36 6,66 6,80 6,38 6,65
Stock 16770 21770 2377,0 31770 3177.,0
Next maturity Swap (Jun. 6, 2022) 300,0 300,0 300,0 300,0 300,0
Swap matured from June 6 to 10, 2022 1 300,0

xvi. Cross Currency Repo
Proposals received

Maturity

Interest rate : Minimum
Maximum
Average

Stock

Next maturity Swap
Cross Currency Repo matured from June 6 to 10, 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 June 6 to 10, 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 June 6 to 10, 2022

xix. Auction FX Swap Sell BCRP 200,0 200,0 Desierta 200.0 195.0
Proposals received 604.,0 550,0 415,0 400,0 225,0
Maturity 365 d 365 d 273 d 365 d 91 d
Interest rate : Minimum 2,35 2,30 - 2,28 1,40

Maximum 2,35 2,33 - 2,30 1,55

Average 2,35 2,31 - 2,30 1,43
Stock 35 323.9 35 323.9 35 523.9 35 523.9 35718.9
Next maturity FX Swap Sell (Jun. 6, 2022) 400,0 720.,0 720.0 720,0 720.,0
FX Swap Sell currency matured from June 6 to 10, 2022 400,0 1 060,0

xXx. 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 June 6 to 10, 2022

xxi. Auction Interest Rate Swap 50,0 50,0 50,0
Proposals received 150,0 150,0 150,0
Maturity 92d 183 d 273 d
Interest rate : Minimum 5,73 5,88 5,98

Maximum 5,73 5,88 5,98
Average 5,73 5,88 5,98
Stock 10 045.1 9 895.1 96951 9495.1 9 345,1
Next maturity Interest Rate Swap (Jun. 6, 2022) 200,0 200,0 200,0 200,0 200,0
FX Swap Purchase currency matured from June 6 to 10, 2022 800,0 600,0 400,0 200,0 700,0
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 -137.5
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling (millions of US$) 37.0
Average exchange rate (S/. US$) 3,716
d. Operations outside of FX Desk (millions of US$) 0.4 3,3 04 10.4
i. Purchase (millions of US$) 04 3.3 3.7 104

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 2728,7 3 358,1 11 593,6 11 7481 11 129,1

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

Fee (daily efective rate) 0,0150% 0,0149% 0,1480% 0,1490% 0,1490%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 5,50% 5,50% 5,50% 5,50% 5,50%

c. Monetary regulation credit
Interest rate

d. Overnight deposits in domestic currency 628.,4 1959.8 125,3 110,7 377,2
Interest rate 3,25% 3,25% 3,25% 3,25% 3,25%
5. Commercial bank current account in the BCR at close of the day 2100,3 1 398,2 11 468,3 11 637,4 10 751,9
a Cumulative average reserve balances in domestic currency (millions of S/) (*) 11 899,6 11 860,9 11 744,6 18 747,0 18 859,7
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 6,2 6,1 6,1 9,8 9,8
¢ Cumulative average current account in domestic currency (millions of S/) 4 450,7 4417,5 4 301,2 11 468,3 11 581,0
d Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 2,3 2,3 2,2 6,0 6,0
6. Interbank market and Secondary market of CDOBCRP
a. Interbank operations (domestic currency) 1018,3 639,5 766.4 1004,9 1 289,6
Interest rate : Minimum / Maximum / TIBO 5,00/5,30/5,29 5,20/5,40/ 5,35 5,20/5,30/ 5,25 5,00/ 5,30/ 5,00 5,00/ 5,00/ 5,00
b. Interbank operations (foreign currency) 44,0 19,0
Interest rate : Minimum / Maximum / Average 1,00/1,00/1,00 1,00/1,00/1,00

c. Secondary market of CDBCRP and CDBCRP-NR
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.27.2022 May.30.2022 May.31.2022 Jun.01.2022 Jun.02.2022
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f 41,6 -1,1 24 5 -66,2 32,3
Flow of foreign exchange position =a + b.ii-c.ii+e+f 102,8 19,0 63,3 -49.7 -14.5
a. Spot purchases with non-banking costumers 164.9 32.3 26.1 -29.0 6.1

. Purchases 467,0 316,1 754 .4 269.5 258.,9
ii. -) Sales 302,1 283,8 728,3 298,5 265,0
b. Forward and swap purchases with non-banking costumers 183.9 -14.2 109.9 130,1 41,4
. Pacted 275,4 32,5 312,0 295,6 379,2
ii. -) Redemption 91,6 46,7 202,1 165,6 337,8
C. Forward and swap sells with non-banking costumers 118,7 5.7 153,1 187,95 -5,2
. Pacted 564.,4 77,4 399,5 472,2 3447
ii. -) Redemption 4457 71,7 246,4 284.7 349.9
d. Interbank operations
. Spot 426,8 77,3 279,9 480,7 330,0
i Forward 100,0 37,0
e. Spot sales due to NDF redemption and swaps 351.3 19.8 50,0 100,1 10,8
. Purchases 420,2 63,1 225.8 263.,9 348,3
ii. -) Sales 69,0 43,3 175,9 163,9 337,5
f. Change due to FX options 6.0 -0,2 4.9 -12.8 0,1
g. Net operations with other financial institutions -191.,7 8.1 40,7 921 -1

h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,6702 3,6749 3,7058 3,7230 3,7112

(*) Preliminar information




