CENTRAL RESERVE BANK OF PERI
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Solos)

Sep 16, 2019 Sep 17,2019 Sep 18, 2019 Sep 19, 2019 Sep 20, 2019
1 34896 34600 29466 24765 2262,1
2 the day
2. Central Bak monetary operatons

i. Auction sale of CD BCRP 500 500 500
Proposals received 1360 1010 56,0
Maturity 171d 5314 3554
Interest rate : Minmum 228 235 233

Masimum 229 236 269
Average 228 235 245
Stock 283907 283907 284657 285557 285557
Next maturity CD BCRP (Oct. 2, 2018) 450,00 450,00 450,00 450,00 450,00
CD BCRP matured from september 23 10 27, 2019,
i Outcome of the buying auction sae securites (Repo)
Proposals received
Maturity
Interestrate : Minum
Masimum
Average
Stock 38000 38000 38000 38000 38000
Next matuity Repo (Oct. 3, 2019) 2000 2000 2000 2000 2000
Repo BCRP matured  from september 2310 27, 2019,
Proposals received
Maturity
Interest rate : Minmum
Masimum
Average
Stock
Next maturity COLD BCRP ()
CDLD BCRP matured from septermber 23 10 27, 2019,

iv. Aucton sale of time dopositsin domestic curtency 10000 10000 7000 5000 3637
Proposals received 16759 2239,1 9365 8995 3637
Maturity 1d 1d 1d 1d 3d
Interestrate : Minmum 2,03 199 185 174 164

Maximum 209 20 20 175 250

Average 2,05 20 189 175 182

Stock 10000 10000 7000 5000 3637
Next matuity o e deposits (Set. 23, 2019) 10000 10000 7000 5000 3637
Timo Deposits matured from seplember 23 o 27, 2019. 10000 10000 7000 5000 3637

V. Auction sale of time deposits TP in domesti currency
Proposals received
Maturity
Iterest rate : Minimum

Masimum
Average
Stock 41001 41001 41001 41001 41001
Next maturiy o tme deposits TP (Oct. 24, 2019) 5000 5000 5000 5000 5000
Time Deposits TP matured from seplember 2310 27, 2019,

Vi Auction sale of COR BGRP
Proposals received
Maturity
Interestrate : Minmum

Maximum
Average
stock
Next maturity CDR BCRP
CDR BCRP matured from seplember 2310 27, 2019,

Vi Aucfion ol of Susn et i formon curtanesy
Pronosais received
Manrin,

Interestrate - Minmum
Ninsimaim
So 117501 117501 117501 117501 117501
Next matuity Swap (Sp 26, 2019) 600,0 600,0 600,0 6000 6000
s e from seréareber 731077 2019 000
[oreilaatichin]
Matrin,
Iterest rate : Minimum
Masimum
Average
Stock
Next maturity Swap foreign currency
‘Swap foreign currency matured from seplember 2310 27, 2015,
ix. Aucton sale of Swap operation in foreign currency (Sustituion)
Proposals received
Maturity
Interestrate : Minmum
Maximum
Average
stock
Next matuity Swap oreign currency
‘Swap foreign currency matured from septembor 23 10 27, 2018,

x Auction FX Swap Sell BCRP
Proposals received
Interest rate : Minimum

Masium
Average
Stock 24001 24001 24001 24001 24001
Next matuity FX Swap Sel (Oct 4, 2019) 6001 6001 60,1 60,1 60,1
FX Swap Sel currency malured from september 23 to 27, 2019,

%1 Aucton Purchase FX Swap BORP
Proposals received
Maturity
Interest rate : Minmum

Maximum
Average
stock
Next maturity Purchase FX Swap
FX Swap Purchase currency matured from seplember 2310 27, 2019,
i. Purchase (milions of USS)
Average exchange rate (81, USS)
i, Seling(mions of USS)
Average exchange rate (81, USS)
. Operations wih Tesoro Pubico (mions of USS) 52
i. Purchase (milions of USS) 52
i, Seling(mions of USS)
P
i. Repurchase of CD BCRP and CD BORP-NR
i, Puchase of BTP
R y 24396 24600 21966 19265 18984
4. Central Bank monetary operations
. Swap oporations of foreign curroncy.
Fee (daily efective rate) 0,0076% 0,0075% 0,0075% 0,0075% 0,0085%
b. Outcome of the direct emporary buying securtes (Repo)
Interestrate 3,05% 3,05% 3,05% 3,05% 3,05%
. Monetary regulation credt
Interestrate
. Overnight doposits i domesiic curency 20 450 3653 1560 5125
Interestrate 1,25% 125% 125% 125% 125%
. e 24306 24150 18313 17705 13859
. () 89935 89121 88532 87395 86596
t Vbt 57 57 57 56 55
« s) 34870 34066 33507 32400 31635
« of tabit y y X 21 0
6. Interbank market and Secondary market of COBCRP
a. Interbark operations (domestic currency) 16355 11198 11985 10110 5980
Interastrate : Minimum / Maximum Average 2,5012,5512,51 2,50125012,50 2,5012,5012,50 2,5012,5512.51 2,5012,5012,50
b Interbank operations (oreign currency) 250 760 13,0 280 300
Interastrate : Minimum / Maximum/ Average 22512,252.25 22502252.25 22502252.25 2,0012,002,00 2,0012,0012,00
. Secondary market of CDBCRP and CDBCRP-NR 200 500 53
6 month term (amount/ average interest rate)
12 month term (amount / average iteres rate) 20233
. uss) Set 13, 2019 Set 16, 2019 Set 17,2019 Set 17,2019 Set 19,2019
Flow o foreign exchange position adjusted by forwards = a+bi~G.+e +1 198 1068 199
Flowof foreign exchange positon =a+ bii-cii ++{ 555 3488 19,1
. Spot purchases wih nor-barking costumers 3639 282
i Puchases 2799 3083
i) Saies 6438 35
b. Forward and swap purchases with non-barking costumers 2007 493
i Pacted 5244 2045
i) Redemption 2338 3439
C. Forward and swap sells with non-banking costumers. 485 444
i Pacted 2816 6259
i1 Redempton 2331 6704
. Interbar operations
i spat 8959 5003 5802 7945
i Foward 40 600 460
‘e. Spot sales due lo NDF redempion and swaps 1594 1.8 2370 3442
i Puchases 3114 2527 3571 6335
i) Saies 1520 1610 1201 2893
. Change due to FX options EX) 09 20 a1
5. Net operations wih other financia nstiutons 1 42 04 87
. Monetary reguiaton credit
Interest rato
33156 33267 33439 33445 33544
() Prelminar information




