CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Oct 14 2019 Oct 15 2019 Oct 16 2019 Oct 17 2019 Oct 18 2019
1. Commercial bank current account before Central Bank operations 4626,7 41619 34386 3288,0 22037
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

i.. Auction sale of CD BCRP 300 1999 2000 200.0 200.0 300 300
Proposals received 190,0 9735 7760 803,0 639,0 855 189,0
Maturity 171d 3544 171d 357d 175d 538d 355d
Interest rate : Minimum 221 225 221 226 2,19 234 225

Maximum 221 228 221 228 223 234 227
Average 221 227 221 227 221 234 226
Stock 288151 293751 294201 29465.1 29465.1
Next maturity CD BCRP (Nov. 4, 2019) 174500 174500 174500 174500 174500
CD BCRP matured from october 21 to 25, 2019.
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 33000 33000 33000 33000 33000
Next maturity Repo (Oct. 24, 2019) 200,0 200,0 200,0 200,0 200,0
Repo BCRP matured  from october 21 to 25, 2019, 200,00 200,00

ii
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from october 21 to 25, 2019,

iv. Auction sale of time deposits in domestic currency 1300,1 703,2 900,0 10728 300,0
Proposals received 1328,1 703,2 1058,2 10728 5139
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 20 225 224 230 20

Maximum 2550 2550 2550 2550 245

Average 242 246 240 248 239

Stock 13001 7032 2000 10728 3000
Next maturlty o time deposits (Oct. 21, 2019) 1300,1 7032 900,0 10728 300,0
Time Deposits matured from october 21 to 25, 2019. 1300,1 703,2 900,0 10728 300,0

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

Maximum
Average
Stock 4100.1 4100.1 4100.1 4100.1 4100.1
Next maturity of time deposits TP (Oct. 24, 2019) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from october 21 to 25, 2019, 500,0 500,0

vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity CDR BCRP
CDR BCRP matured from october 21 to 25, 2019.
vil. Auetion sala of Swan onrafion in foreian currency
vosals received
Maturity
Interest rate : Minimum
imum
Averace
Stock 119501 119501 119501 119501 119501
Next maturity Swap (Oct.28, 2019) 200,0 200,0 200,0 200,0 200,0
Swan maturedfrom actobar 21 to 25. 2018

vii. Auction sale of Swap operation in foreian currency (Expansion)
Proposals racaived
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity Swap foreign currency
‘Swap foreign currency matured from october 21 to 25, 2019.

ix. 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 october 21 10 25, 2019.

. Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock. 900.0 3000 3000 3000 3000
Next maturity FX Swap Sell (Nov. 5, 2019) 600,0 300,0 300,0 300,0 300,0
FX Swap Sell currency matured from october 21 to 25, 2019. 6000

Xi. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity Purchase FX Swap
FX Swap Purchase currency matured from october 21 10 25, 2019.
b. Central Bank foreign currency operations at over-the-counter
i. Purchase (millions of USS)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS) 21 49
i. Purchase (millons of US$) 21 49
ii. Selling ~ (millions of US$)
d. 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 28287 2027 25028 211822 L8037
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (day efective rate) 0,0075% 0,0075% 0,0075% 0,0075% 0,0085%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 3,05% 3,05% 3,05% 305% 305%
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 1400 35 1750 467.4 1932
Interest rate 1,25% 1,25% 1,25% 1,25% 1,25%
5. bank t tin the BCR at close of the day 2ree Soss 2338 17178 17108
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 93369 9257,0 92284 91026 89656
t Cumulative averaae reserve balances in domestic currency (% of liabilies subiect to reserve rf 60 59 59 58 57
< Cumulative average current account in domestic currency (milions of S/) 38943 3808,1 37778 36504 35088
< Cumulative average current account in domestic currency (% of liabiliies subiect to reserve re 25 24 24 23 22
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 4750 622,0 317,1 5915 1257,0
Interest rate : Minimum / Maximum / Average 25012,5012,50 25012,5012,50 2,5012,5012,50 2,50/2,50/2,50 2,50/2,50/2,50
b. Interbank operations (foreign currency) I 580 530 35,0 250
Interest rate : Minimum / Maximum / Average 2,0012,00/2,00 2,0012,00/2,00 2,0012,00/2,00 2,00/2,00/2,00 2,00/2,00/2,00
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)

Oct. 11, 2019 Oct. 14, 2019 Oct. 15, 2019 Oct. 15, 2019 Oct. 17, 2019
Flow of foreign exchange position adjusted by forwards = a+b.-c.i+e+f 2358 617 89,1 103,1 478
Flow of foreign exchange position =a + b.ii - i + & + 1 60,4 699 86,0 57,1 1283
a. Spot purchases with non-banking costumers 71 34 87.5 37.6 1140
i, Purchases 414,1 2142 3286 2866 4755
ii.-) Sales 4913 2108 241,0 2491 5895
b. Forward and swap purchases with non-banking costumers -68.2 414 428 50.0 1443
i Pacted 162,1 88,1 212,0 1796 497.9
ii.-) Redemption 2303 1295 1692 1206 3535
C. Forward and swap sells with non-banking costumers 685 837 400 44 -328
i Pacted 283,9 204 404,9 1440 5049
ii. ) Redemption 3524 54,1 3648 1396 537.7
d. Interbank operations
i Spot 5396 2305 3283 3194 8375
i Forward 69,0 300 100 820 390
e. Spot sales due to NDF redemption and swaps. 1426 46 1852 349 1710
i, Purchases 319,1 523 3262 137,6 487,0
ii.-) Sales 1765 569 1410 1027 3160
f. Change due to FX options 12 05 -0 04 A1
g. Net operations with other financial institutions. -180.7 43 -167.9 53 12
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,3560 33654 33709 33682 33548

(*) Preliminar information




