CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr 6, 2020 Apr 7, 2020 Apr 8, 2020
1. Commercial bank current account before Central Bank operations. 52182 5,004.4 5078.6
2. Monetary and exchange Central Bank operations before close of the day
a. Ceniral Bank monetary operations 00 00 00
i, Auction sale of CD BCRP. 20 20
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 27.8037 27.5137
Next maturity CD BCRP (May. 5, 2020) 290.0 1,675.0
CD BORP matured from April 13 to 17, 2020 2900 00
Outcome of the buying auction sale securities (Repo) 600 00
Proposals received 2600 00
Maturity 183d 00
Interest rate : Minimum 150 0.00
Maximum 160 000
Average 156 0.00
Stock z z
Next maturity Repo (Apr. 24, 2020) 2000 2000
Repo BCRP matured from April 13 10 17, 2020, 00 00
i ot 20 20
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 20 20
Next maturity CDLD BCRP () 00 00
CDLD BCRP matured from March 31 to April 3, 2020 00 00
iv. Auction sale of ime deposits in domestic currency 00 1500.0
Proposals received 00 1899,0
Maturity 00 5d
Interest rate : Minimum 0.00 30
Maximum 0.00 1,02
Average 0.00 77
Stock 00
Next maturity of time deposits (Apr. 13, 2020) 00 1,500.0
Time Deposits matured from April 13 to 17, 2020. 00 1,500.0
v. Auction sale of time deposits TP in domestic currency 00 00
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock
Next maturity of time deposits TP (Jun 25, 2020) 300.0 300.0 3000
Time Deposits TP matured from April 13 to 17, 2020. 00 00 00
vi. Auction sale of CDR BCRP 00 0 00
Proposals received 00 00 00
Maturity 00 00 00
Interest rate : Minimum 00 00 00
Maximum 00 00 00
Average 00 00 00
Stock 00 00 00
Next maturity COR BCRP 00 00 00
CDR BCRP matured from April 13 to 17, 2020. 00 0.0 00
vi. Auciion sale of Swap operafion in foreign currency 2000 100.0 [0
Proposals received 2500 1250 0
aturity 365d 3650 0.
Interest rate : Minimum 271 1,80 00
Mai 291 230 00
Average 2,80 201 00
Stock 104 102500 102500
Next maturity Swap (Abr. 24, 2020) 300.0 200.0 2000
matured from April 13 10 17, 2020, 300.0 0.0 00
v, Auction sale of Swap operation in foreign currency (Expansion) 0.0 00 00
Proposals received 20 00 00
Maturity 00 0.0 020
Interest rate : Minimum 00 0.0 00
Maximum 00 0.0 00
Average 00 0.0 00
Stock 20 00 20
Next maturity Swap foreign currency 00 00 00
Swap foreign currency matured from April 13 to 17, 2020. 00 00 00
ix. Auction sale of Swap operation in foreign currency (Sustitution) 00 0.0 0.0
Proposals received 00 00 0
Maturity 00 0.0 00
Interest rate : Minimum 00 0.0 00
Maximum 00 0.0 00
Average 00 00 00
Stock 00 a0 00
Next maturity Swap foreign currency 00 00 00
Swap foreign currency matured from April 13 o 17, 2020, 00 00 00
. Auction FX Swap Sell BCRP 00 0.0 00
Proposals received 00
Maturity 00
Interest rate : Minimum 00
Maximum 00
Average 00
Stock 73703
Next maturity FX Swap Sell (Apr. 8, 2020) 3000
FX Swap Sell currency matured from April 13 to 17, 2020. 00
X 20
Proposals received 20
Maturity 20
Interest rate : Minimum 00
Maximum 00
Average 0
Stock 00
Next maturity Purchase FX Swap 00
FX Swap Purchase currency matured from April 1310 17, 2020. 20
b. Ceniral Bank foreign currency operations at over-the-counter 20
i._Purchase (milions of USS) 00
Average exchange rate (/. USS) 00
Seling (milions of USS) 00
Average exchange rate (1. USS) 00 20
rations with Tesoro Publico (million 0.0 137
i._Purchase (milions of USS) 00 187
ii.Seling (milions of USS) 00 20
o] a S Market of R 0.0 00
i, Repurchase of CD BCRP and CD BCRP-NR 00 20
i Purchase of BTP 20 20
3. Commercial bank current close of the day 511944 3,578.6
4. Central Bank monetary operations 00 00
a. Swap operations of oreign currency. 00 00
Fee (daily efeciive rate) 0.0045% 0.0051%
b. Outcome of the direct temporary buying securities (Repo) 00 00 00
Interest rate 180 % 1.80 % 1.80 %
¢ Monetary regulation credit 00 00 00
Interest rate 0.00 % 000 % 0.00%
d. Ovemight deposits in domestic currency 4104 19809
Interest rate 025% 025% 025%
5. Commercial bank current account in the BCR at close of the day 5,067.8 32135 173368
aCumulative average reserve balances in domestic currency (millons of S/ (' 104185 103276 9.856.6
b Cumulative average reserve balances in domestic currency (% of liabiltes subject to reserve 1 62 6.1 58
g untin (milions of §/) 52044 5194.2 47149
d Cumulative average unt in domestic currency (% of liablfies subject to reserve rel 31 31 28
6. Interbank market and Secondary market of CDBCRP 00 00 00
a. Interbank operations (domestic currency) 13115 930.0 55.9
Interest rate : Minimum / Maximum  TIBO 1,25/1,25/1,25 0,7011,2511,17 0,7011,1011,04
b. Interbank operations (foreign currency) 310 400 200
Interest rate : Minimum / Maximum / Average 0,25/0,25/0,25 0,250,25/0,25 0,2510,25/0,25
c. Secondary market of CDBCRP and CDBCRP-NR 00 00 00
6 month term (amount / average interest rate) 00 00 00
12 month term (amount / average interes rate) 20 00 00
24 month term (amount / average interest rate) 00 00 00
7. Operations in the foreign exchange market (millions of USS) Apr. 3, 2020 Apr. 6, 2020 Apr. 7, 2020
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+ e + 53,0 69 2855
Flow of foreign exchange position = a + b - ci + & + f 5.1 424 110.4
a. Spot purchases with non-banking costumers. 78 700
i Purchases 3148 485.0
ii. ) Sales 306.9 415.1
b. Forward and swap purchases with non-banking costumers 44 7995
148.3 179.1
143.9 o78.7
C. Forward and swap sells with non-banking costumers 23 o725
i Pacted 159.4 1416.1
il -) Redemption 1271 23886
d. Interbank operations 00 00 00
Spot 542.0 518.2 4152
Forward 157.0 170.0 410
e. Spot sales due to NDF redemption and swaps 1236 225 1458.9
i Purchases 2341 126.4 2387.9
ii. - Sales 1106 1038 9290
f. Change due to FX options =149 16 20
g. Net operations with other financial insttutions 14 47 85
h. Monetary regulation credit 20 00 20
Interest rate 00 00 00
Note: Interbank exchange rate (Source: Datatec) 34566 34101 3.3690

(") Preliminar information
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