20 Jun 22 21 Jun 22 22 Jun 22 23 Jun 22 24 Jun 22
1. Commercial bank current account before Central Bank operations 6 198,7 4 062,5 4 365,8 3 842,1 3 872,0
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i.  Auction sale of CD BCRP 300,0 200,0 500,0
Proposals received 509,3 346,0 740,0
Maturity 30d 29d 33d
Interest rate : Minimum 5,25 5,25 5,21
Maximum 5,31 5,29 5,28
Average 5,29 5,29 5,27
Stock / 768,8 8 068,38 6 308,83 6 308,8 6 304,0
Next maturity CD BCRP (Jul. 15, 2022) 1 760,0 1 760,0 754,8 /54,8 1 630,0
CD BCRP matured from June 27 to July 1, 2022 25148 2 514.8 754.8 754.8
ii. Outcome of the buying auction sale securities (REPO) 100.,0 400,0 250,0 500,0 500,0
Proposals received 100,0 400,0 250,0 600,0 700,0
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 5,50 5,50 6,01 5,60 5,55
Maximum 9,90 9,90 6,01 9,60 5,61
Average 5,50 5,50 6,01 5,60 5,57
Stock 8 462.4 8 762.4 8 612.4 8 862.4 8 862.4
Next maturity Repo (Jun. 27, 2022) 100,0 400,0 250,0 500,0 500,0
Repo BCRP matured from June 27 to July 1, 2022 100,0 400,0 250,0 500,0 2 100,0
ii.  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 27 to July 1, 2022
Iv. Auction of credit portfolio repurchase agreements (Alternative)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 389.,0 6 386,1 6 386,1 6 386,1 6 386,1
Next maturity Alternative Credit Portfolio Repo (Ago. 1, 2022) 1,2 1,2 1,2 1,2 1,2
Alternative Credit Portfolio Repo matured from June 27 to July 1, 2022
v. Auction of government quaranteed 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. 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 June 27 to July 1, 2022
viii. Auction sale of CDV BCRP 940,0 500,0
Proposals received 940,0 1250,0
Maturity 93d 89 d
Spread : Minimum 0,02 0,02
Minimim 0,04 0,02
Average 0,03 0,02
Stock 18 360,00 18 360,00 18 360,00 18 360,00 18 860,00
Next maturity CDV BCRP (Jun. 27, 2022) 1 790,00 1 790,00 1 790,00 1 790,00 1 790,00
CDV BCRP matured from June 27 to July 1, 2022 3 190,00
iX. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from June 27 to July 1, 2022
X.  Auction sale of time deposits in domestic currency 1 200,0 2 400,0 2 857.9 3912,8 3 600,0 2 600,0
Proposals received 1 490,5 2 661,7 2 857.,9 3912,8 3 835,2 3 053,0
Maturity 7/ d 1d 1d 1d 1d 3d
Interest rate : Minimum 5,00 470 5,00 5,03 5,05 3,98
Maximum 5,90 5,30 5,90 5,90 5,90 9,45
Average 5,33 5,11 5,26 5,32 5,32 5,15
Stock 4 300,0 4 057.,9 5112.,8 4 800,0 3 800,0
Next maturity of time deposits (Jun. 27, 2022) 3 100,0 2 857,9 3912.8 3 600,0 3 800,0
Time Deposits matured from June 27 to July 1, 2022 3 100,0 2 857,9 3912.8 3 600,0 3 800,0
xi.  Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 441.9 6 441.9 6 441.9 6 441.9 6 441.9
Next maturity of time deposits TP (Ago. 19, 2022) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from June 27 to July 1, 2022
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 27 to July 1, 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 27 to July 1, 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 27 to July 1, 2022
xv. Auction sale of Swap operation in foreign currency 500,0
Proposals received 1167,0
Maturity 6d
Interest rate : Minimum 6,36
Maximum 7,21
Average 6,39
Stock 20770 20770 25770 25770 25770
Next maturity Swap (Jun. 28, 2022) 500,0 500,0 500,0 500,0 500,0
Swap matured from June 27 to July 1, 2022 1 000,0
xvi. Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap
Cross Currency Repo matured from June 27 to July 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 June 27 to July 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 June 27 to July 1, 2022
xix. Auction FX Swap Sell BCRP 200,0 200,0 300,0 170,0 300,0 200,0
Proposals received 430,0 475,0 655,0 170,0 745,0 281,0
Maturity 273 d 27/3d 27/3d 364 d 364 d 364 d
Interest rate : Minimum 2,69 2,40 2,40 3,05 2,82 2,82
Maximum 2,73 2,47 2,52 3,20 2,92 3,17
Average 2,71 2,43 2,49 3,06 2,85 3,01
Stock 35 513.8 35 313.8 35 313.8 35 628,8 35 898,8
Next maturity FX Swap Sell (Jun. 27, 2022) 200,0 385,0 385,0 400,0 600,0
FX Swap Sell currency matured from June 27 to July 1, 2022 985,0 785,0 785,0 400,0 2 4621
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 June 27 to July 1, 2022
xxi. Auction Interest Rate Swap Desierta 50,0 50,0
Proposals received 10,0 110,0 100,0
Maturity 92 d 183 d 273 d
Interest rate : Minimum 0,00 6,07 6,14
Maximum 0,00 6,07 6,14
Average 0,00 6,07 6,14
Stock 7/ 845,1 7/ 545,1 7/ 545,1 [/ 345,1 7 195,1
Next maturity Interest Rate Swap (Jun. 27, 2022) 350,0 200,0 200,0 200,0 300,0
FX Swap Purchase currency matured from June 27 to July 1, 2022 750,0 400,0 400,0 200,0 1 625,0
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 50,0
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling (millions of US$) 50,0
Average exchange rate (S/. US$) 3,766
d. Operations outside of FX Desk (millions of USS) 0,6 13,0
i. Purchase (millions of US$) 0,6 13,0
ii. Selling (millions of US$)
e. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
I. Repurchase of CD BCRP and CD BCRP-NR
i. Purchase of BTP
3. Commercial bank current account before close of the day 2730,7 2 189,5 2 080,8 1 639,1 1796,8
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0175% 0,0175% 0,0175% 0,0174% 0,0164%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 1343,8 1 384,0 /27,0 893.5 996,9
Interest rate 3,50% 3,50% 3,50% 3,50% 3,50%
5. Commercial bank current account in the BCR at close of the day 1 386,9 805,5 1 353,8 745,6 1199,9
a Cumulative average reserve balances in domestic currency (millions of S/) (*) 13 225,7 13 028,9 12 776,9 12 620,7 12 403, 1
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 6,9 6,8 6,7 6,6 6,5
c Cumulative average current account in domestic currency (millions of S/) 5 966,3 57695 55174 5 360,2 5142,6
d Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 3,1 3,0 2,9 2,8 2,7
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 523,6 682,6 853,2 724.6 905,4
Interest rate : Minimum / Maximum / TIBO 5,90/ 5,50/ 5,50 5,90/ 5,50/ 5,50 5,90/ 5,50/ 5,50 5,90/ 5,50/ 5,50 5,90/ 5,50/ 5,50
b. Interbank operations (foreign currency) 113,0 83,0 84.0 83,0 95,0

Interest rate : Minimum / Maximum / Average
c. Secondary market of CDOBCRP and CDBCRP-NR
6 month term (amount / average interest rate)

12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

1,75/ 1,75/ 1,75

1,75/ 1,75/ 1,75

1,75/ 1,75/ 1,75

1,75/ 1,75/ 1,75

1,75/ 1,75/ 1,75

7. Operations in the foreign exchange market (millions of US$) Jun.17.2022 Jun.20.2022 Jun.21.2022 Jun.22.2022 Jun.23.2022
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f 23,3 27,9 46,0 28,1 -6,6
Flow of foreign exchange position =a+ b.ii-c.ii+e +f 126,7 15,8 53,5 16,9 29,0
a. Spot purchases with non-banking costumers 203,8 214 51,5 -25.3 4.1

i Purchases 521,9 2924 349,6 320,6 661,5
ii. -) Sales 318,1 271,0 298,1 345,9 665,5
b. Forward and swap purchases with non-banking costumers 174.0 8.9 -127.4 -42.8 -381.,0
i Pacted 241,9 19,1 241,0 278,9 196, 1
ii. -) Redemption 67,9 10,2 368.,4 321,7 577,1
C. Forward and swap sells with non-banking costumers 260,7 2.4 -174 1 -54.4 -252.0
i Pacted 378,3 14,0 293,4 284.,4 465,3
ii. -) Redemption 117,6 16,4 467.,5 338,8 717,3
d. Interbank operations
i Spot 381,3 156,0 378,5 262,2 639,4
i. Forward 30,0 30,0 42,0 52,0
e. Spot sales due to NDF redemption and swaps 19,2 1.7 104.8 62,1 123,2
i Purchases 85,5 9,7 453,2 327,6 694 .1
ii. -) Sales 66,3 8,1 348,3 265,5 571,0
f. Change due to FX options -0,3 0,8 4.7 -0,4 0,5
g. Net operations with other financial institutions -63.0 -1,0 -53,2 2.7 143,0
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,7210 3,7215 3,7210 3,7316 3,7535

(*) Preliminar information




