11 Jul 22 12 Jul 22 13 Jul 22 14 Jul 22 15 Jul 22
1. Commercial bank current account before Central Bank operations 5 568,7 5 664,6 6 849,3 5 926,1 5760,3
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i.  Auction sale of CD BCRP 300,0 500.0 500,0 300,0 299.9
Proposals received 976,7 896,5 707,8 411,0 836,0
Maturity 31d 30d 33d 32 d 31d
Interest rate : Minimum 5,60 5,25 5,52 6,0 5,67
Maximum 577 5,71 5,70 6,0 5,75
Average 5,73 5,62 5,65 6,0 5,72
Stock 8 104.0 8 854.0 9 584.0 10 034.0 9 003,9
Next maturity CD BCRP (Jul. 18, 2022) 1 630,0 1 630,0 1 630,0 1 630,0 1486,0
CD BCRP matured from July 18 to 22, 2022 1 630,0 1 630,0 1 630,0 1 630,0 3 436,0
ii. Outcome of the buying auction sale securities (REPQO) 300,0 500.0 300,0
Proposals received 900,0 550,0 1000,0
Maturity 92 d 7/ d 88 d
Interest rate : Minimum 7,53 6,21 7,51
Maximum 7,53 6,31 7,61
Average 7,53 6,25 7,57
Stock 8 562.4 9 862.4 9 862.4 9 862.4 10 162.4
Next maturity Repo (Jul. 19, 2022) 600,0 500,0 500,0 500,0 500,0
Repo BCRP matured from July 18 to 22, 2022 500,0
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 July 18 to 22, 2022
iv. Auction of credit portfolio repurchase agreements (Alternative)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 6 386,1 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
Alternative Credit Portfolio Repo matured from July 18 to 22, 2022
v. Auction of government guaranteed credit portfolio repurchase agreements (Reqular)
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 1882,2 1 882,2 1 882,2
vii. QOutcome 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 July 18 to 22, 2022
viii. Auction sale of CDV BCRP 500,0 300,0 300,00 500,0
Proposals received 930,0 400,0 320,00 760,0
Maturity 92 d 92 d 91d 90 d
Spread : Minimum 0,01 0,02 0,02 0,02
Minimim 0,02 0,02 0,02 0,03
Average 0,02 0,02 0,02 0,02
Stock 18 470,00 18 470,00 18 920,00 19 270,00 20 020,00
Next maturity CDV BCRP (Jul. 25, 2022) 1 800,00 1 800,00 1 800,00 1 800,00 1 800,00
CDV BCRP matured from July 18 to 22, 2022
ix. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDLD BCRP
CDLD BCRP matured from July 18 to 22, 2022
X.  Auction sale of time deposits in domestic currency 2 390,1 500,0 2 341.,6 2 200,0 1900,0
Proposals received 2 390,1 1 013,0 2 441.6 2 889,0 3107,0
Maturity 1d /d 1d 1d 3d
Interest rate : Minimum 5,22 5,45 5,00 5,50 5,40
Maximum 6,00 9,95 6,00 6,00 9,91
Average 5,72 5,90 5,81 5,77 573
Stock 2 390,1 2 841.,6 2 700,1 2 400,0
Next maturity of time deposits (Jul. 18, 2022) 2 390,1 2 341,6 2 200,1 1 900,0
Time Deposits matured from July 18 to 22, 2022 2 390,1 2 341.6 2 200,1 2 400,0
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
Time Deposits TP matured from July 18 to 22, 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 July 18 to 22, 2022
xiii. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 200,0 200,0 200,0 200,0 200,0
Next maturity CDR BCRP (Oct. 3, 2022) 200,0 200,0 200,0 200,0 200,0
CDR BCRP matured from July 18 to 22, 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 July 18 to 22, 2022
xv. Auction sale of Swap operation in foreign currency 200,0 200,0
Proposals received 475,0 600,0
Maturity 31d 32 d
Interest rate : Minimum 6,43 6,1
Maximum 7,95 6,1
Average 6,71 6,1
Stock 1677,0 1877.,0 1877.0 20770 20770
Next maturity Swap (Jul. 19, 2022) 30,0 30,0 30,0 30,0 30,0
Swap matured from July 18 to 22, 2022 30,0
xvi. Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap
Cross Currency Repo matured from July 18 to 22, 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 July 18 to 22, 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 July 18 to 22, 2022
xiX. Auction FX Swap Sell BCRP 300,0 200,0 200,0 300,0 300,0 200,0 300,0 200,0
Proposals received 650,0 755,0 679,0 860,0 585,0 380,0 710,0 433,0
Maturity 86 d 182 d 182 d 91d 182 d 182 d 182 d 273 d
Interest rate : Minimum 2,16 2,64 2,60 2,07 2,49 2,55 2,8 2,97
Maximum 2,20 2,64 2,61 2,08 2,70 2,69 3,0 3,16
Average 2,19 2,64 2,60 2,07 2,61 2,59 2,9 3,05
Stock 37 164.6 37 664.6 37 864.6 38 164.6 38 164.6
Next maturity FX Swap Sell (Jul. 18, 2022) 100,0 200,0 200,0 200,0 600,0
FX Swap Sell currency matured from July 18 to 22, 2022 300,0 200,0 200,0 200,0 1 939.,5
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 July 18 to 22, 2022
xxi. Auction Interest Rate Swap 50,0 50,0 50,0
Proposals received 150,0 150,0 170,0
Maturity 92d 184 d 274 d
Interest rate : Minimum 6,31 6,39 6,52
Maximum 6,31 6,42 6,54
Average 6,31 6,41 6,53
Stock 4770,1 4 700,1 4 700,1 4 700,1 4 650, 1
Next maturity Interest Rate Swap (Jul. 18, 2022) 120,0 100,0 100,0 100,0 250,0
FX Swap Purchase currency matured from July 18 to 22, 2022 220,0 100,0 100,0 100,0 700,0
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 479
i. Purchase (millions of US$)
Average exchange rate (S/. US9)
ii. Selling (millions of US$) 12.0
Average exchange rate (S/. US$) 3,992
d. Operations outside of FX Desk (millions of US9) 1,0 1,0 4.1
i. Purchase (millions of US$) 1,0 0,5 4.1
ii. Selling (millions of USY)
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 5 305,5 5418,4 4 280,0 4 125,1 4104,3
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0140% 0,0164% 0,0165% 0,0165% 0,0176%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 1273,7 471.,4 13,0 11,0 1254
Interest rate 4. 00% 4. 00% 4. 00% 4.00% 4 00%
5. Commercial bank current account in the BCR at close of the day 4 031,8 4 947,0 4 267,0 41141 3 978,9
a Cumulative average reserve balances in domestic currency (millions of S/) (*) 16 005,3 15 553,3 15 383,6 14 884,6 14 643,0
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 8,3 8,0 7,9 7,6 7,5
c Cumulative average current account in domestic currency (millions of S/) 8 594.,4 8142,4 7 971,7 7 472,9 [/ 238,8
d Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 4.4 4,2 4,1 3,8 3,7
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1 057,6 1 047,0 904,5 1 168,1 1479,8
Interest rate : Minimum / Maximum / TIBO 5,00/6,00/6,00 6,00 /6,00 /6,00 6,00 /6,00 /6,00 5,00/6,00/6,00 6,00/ 6,00/ 6,00
b. Interbank operations (foreign currency) 7,0

Interest rate : Minimum / Maximum / Average -/-1/- -/-/- -/-1/- -/-1/- 1,75/ 1,75/ 1,75
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$) Jul.08.2022 Jul.11.2022 Jul.12.2022 Jul.13.2022 Jul.14.2022
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e +f 49,5 -3,7 50,8 -28,8 72,8
Flow of foreign exchange position =a+ b.i-c.ii+e+f 77,6 74,3 59,7 112,7 21,9
a. Spot purchases with non-banking costumers 57.8 72,6 549 114.3 41,7

i Purchases 528.4 375,5 427.,0 495.6 418,9
ii. -) Sales 470,6 302,9 372,1 381,3 377,3
b. Forward and swap purchases with non-banking costumers 85,3 -53,1 27.0 -83.,5 -367.,4
i Pacted 169,7 97,8 177,0 125,8 145,4
ii. -) Redemption 84 .4 150,9 150,0 2094 512,8
C. Forward and swap sells with non-banking costumers 233,7 177.,9 162,5 108,3 -342.4
i Pacted 323,7 814,3 355,2 378,6 456,6
ii. -) Redemption 90,0 636,4 192,7 270,2 799,0
d. Interbank operations
i Spot 208,3 191,8 413,1 323,4 526, 1
i. Forward 22,0 101,0 64,0 100,0 85,0
e. Spot sales due to NDF redemption and swaps 3.4 484 .7 37.0 58,4 275.0
i Purchases 87,0 632,8 186,2 266,9 782,5
i. -) Sales 83,6 148,1 149,2 208,4 507,5
f. Change due to FX options 0,0 -0,1 0,2 -0,1 -0,1
g. Net operations with other financial institutions 142.4 155,6 136,9 51,3 67.4
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,9035 3,9418 3,9737 3,9615 3,9470

(*) Preliminar information




