ITRAL RESERVE BANK OF PERU
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millons of Solos)

Oct 21 2019 Oct 222019 Oct 232019 Oct 242019 0Oct 252019
1 9674 8034 6963 1150 9968
the day
a. Central Bank monetary operatons

i. Auction sale of CD BCRP 300 300 300
Proposals received 1305 1100 9.0
Maturiy 169d 531d 348d
Interestrate - Minimum 219 235 225

Maximum 223 237 229
Average 221 236 227
Stock 204951 294951 205401 205851 205851
Next matuty CD BCRP (Nov. 4, 2019) 174500 174500 174500 174500 174500
CD BCRP matured from october 28 1o novermber 1, 2019.

i Outcome of the buying auction sal securities (Repo) 5000 6000 7000 2000 4000 4700
Proposals received 1000,0 12000 7300 6000 4000 4700
Maturity 1d 1d 1d 183d 1d 3d
Interest rate - Minmum 3,08 285 297 328 3 250

Maximum 3,08 305 3,06 330 3 250
Average 3,08 30 3,05 328 3n 250
stock 38000 39000 40000 37000 37700
Next matuity Repo (Oct. 28, 2019) 5000 6000 9000 400,0 4700
Repo BCRP matured. from october 28 0 november 1, 2018, 70000 80000 90000 40000 470,00
Proposals received
Maturiy
Interestrate - Minimum
Maximum
Average
Stock
Next maturty CDLD BCRP ()
CDLD BCRP matured from october 28 1o novermber 1, 2019.

iv. Aucton sale of time deposits in domestic currency 13001 1300,1
Proposals received 1328,1 1328,1
Maturity 1d 1d
Interest rate - Minimum 20 20

Maximum 250 250
Average 242 242
stock
Next matuity o e deposits
Time Doposits matured from october 28 o novembor 1, 2018,

V. Aucton sale o tme deposits TP in domestic currency 5001
Proposals received 10830
Maturiy 3684
Interestrate : Minimum 348

Maximum 425

Average 355
Stock 41001 4100.1 41001 41002 41002
Next matuty of ime deposis TP (Oct 31, 2019) 5000 5000 5000 5000 5000
Time Deposits TP matured from october 26 0 november 1, 2019. 5000 5000 5000 5000 5000

Vi Aucton sale of CDR BCRP
Proposals received
Maturiy
Interest rate - Minimum

Maximum
Average
stock
Next maturity COR BORP
COR BCRP matred from october 26 0 noverrber 1, 2019,

Vil Avicfon sain of Suan coarafion i forsion cirmancy
Pronosals received
Manin,

Interest rate - Miimum

Mavimim
S 119501 119801 110801 119501 110801
Next maturty Swap (0ct 28, 2019) 2000 2000 2000 2000 2000

‘Suan matirad from acinhar 7 fn povambar 1 2018 2000 00’0

i ot
Maturit,
Interest rate - Minimum

Maximum

Average
Stock
Noxt matuty Swap foreign currency

1,2019.
ix. Auction sal of Swap oporation nforeign currency (Sustituton)

Proposals received
Maturiy
Interest rate - Minimum

Maximum

Average
Stock
Next matuity Swap foreign curency

1,2019.

X Aucton FX Swap Sell BCRP
Proposals received
Interestrato - Minimum

Masimum
Average
Stock 3000 3000 3000 3000 3000
Next matury FX Swap Sel (Nov. 5, 2016) 3000 3000 3000 3000 3000
FX Swap Sellcurrency matured from october 28 to noverber 1, 2018

%1 Aucton Purchase FX Swap BORP
Proposals received
Maturiy
Interest rate - Minimum

Maximum
Average
Stock
Next matuity Purchase FX Swap
p 1,2019.
i. Purchase (milons of USS)
Average exchange rate (S/. USS)
i Seling. (milons of USS)
Average exchange rate (5!, USS)
. Operations with Tesoro Pubico (milions of USS) 05
i. Purchase (miions of USS) 5
il Seling (milons of USS)
4
i. Repurchase of CD BCRP and CD BCRP-NR
i Purchase of BTP
A y 14374 14034 13663 11850 14668
4. Central Bank monetary operations
a. Swap operalions o foreign curercy.
Fee (daiy efective rate) 0,0075% 0,0075% 0,0075% 0,0075% 0,0085%
b. Outcome of the direct temporary buying securties (Repo)
Interest rate 305% 3,05% 3,05% 3,05% 3,05%
. Monetary reguaton credt
Interest rate
. Overnightdeposits in domestic currency 1480 1049 2420 3070 1126
Interest rate 1.25% 125% 1.25% 125% 1.25%
G e 12894 12985 11243 8780 6942
f () 87181 87181 85309 84424 83502
t i 56 56 54 54 53
« s) 32516 32516 30834 20754 28816
a of labi X 21 20 19 18
6.Intorbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 47,7 5303 5377 8515 555,
Interestrate : Minimum / Maximum/ Average 255012,5012,50 2,5012,50/250 25012,5012,50 2,5012,65/258 2,5012,5512,51
b Interbank operations (oreign currency) 250 1240
Interestrate : Minimum / Maximum/ Average 2,0012,00/200 2,0012,002,00
. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount/ average iterest rate)
12 month term (amount average iteres rate)
7.Cperations inthe uss) Oct. 18,2019 Oct. 21, 2019 Oct. 22,2019 Oct. 23,2019 Oct. 24,2019
Flowf foreign exchange posiion adusted by forwards = a+bi-ci+e +1 1174 84 278 2163 383
Flowof foreign exchange posiion = + bii-cii +e +{ 2306 06 228 125 652
‘2. Spot purchases with non-banking costumers 2172 9.8 100 359 07
i Puchases 5637 3186 2596 2505 356,1
i) Saies 3466 2268 2496 2146 3568
b. Forward and swap purchases with non-bariking costumers 34 757 412 2360
i Pacted 37,9 747 1231 1722
i) Redempion 1345 2504 819 4082
C. Forward and swap sels with non-banking costumers 195 666 450 3396
i Pacted 3764 4139 2057 3302
i1 Redempton 2570 4808 2507 6698
4. Interbank operations
[ 5340 4296
i Fomard 1220 25,0
. Spot sales due to NDF redempion and swaps 1357 2848
i Puchases 2186 2650
i) Sales 829 5497
. Change due to FX options 28 10
. Netoperations wih other inancia nsiutons 02 509
. Monetary reguition recit
Interest rate
33437 33459 3.3407 3.3456 3,3499
() Preliminar informaton




