CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jan 27, 2020 Jan 28, 2020 Jan 29, 2020 Jan 30, 2020 Jan 31,2020
1. Commercial bank current account before Central Bank operations 738,7 1006,0 11434 14836 1070,3
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i Auction sale of CD BCRP 300 300 300 300
Proposals received 150,0 92,0 1500 103,0
Maturity 192d 345d 192d 1069 d
Interest rate : Minimum 207 2,09 2,07 225
Maximum 2,11 2,14 2,11 233
Average 2,10 212 2,10 229
Stock 28489.4 28519.4 28549.4 28579.4 285794
Next maturity CD BCRP (Feb. 4, 2020) 1407,00 1407,00 1407,00 1407,00 1407,00
CD BCRP matured from February 3 to 7, 2020. 2907,00 2907,00
ii. Outcome of the buying auction sale securities (Repo) 5000 2000 12000
Proposals received 600,0 400,0 1450,0
Maturity 1d 1d 3d
Interest rate : Minimum 271 275 30
Maximum 271 275 335
Average 271 275 3,07
Stock 43500 40500 38500 3850.0 5050.0
Next maturity Repo (Feb. 3, 2020) 500,0 200,0 300,0 300,0 12000
Repo BCRP matured  from February 3 10 7, 2020. 500,00 200,00 1200,00
ii
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from February 3 to 7, 2020.
iv. Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturty of time deposits
Time Deposits matured from February 3 to 7, 2020.
V. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 41002 41002 41002 41002 41002
Next maturlty of time deposits TP (Mar 2, 2020) 200,0 200,0 200,0 200,0 200,0
Time Deposits TP matured from February 3 to 7, 2020.
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDR BCRP
CDR BCRP matured from February 3 to 7, 2020.
vil. Auetion sala of Swan onrafion in foreian currancy
Proposals received
Maturity
Interest rate : Minimum
t@ximum
Averace
Stock 110501 110501 110501 110501 110501
Next maturity Swap (Feb. 3, 2020) 500,0 500,0 500,0 500,0 500,0
Swan matured from Fabruary 3 to 7. 2020 800.0 800.0
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 February 3 to 7, 2020.
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 February 3 to 7, 2020,
. Auction FX Swap Sell BCRP 300.0
Proposals received 5370
Maturity —60d
Interest rate : Minimum 025
Maximum 100
Average _061
Stock. 300.0 3000 3000 600.0 600.0
Next maturity FX Swap Sell (Feb. 10, 2020) 300,0 300,0 300,0 300,0 300,0
FX Swap Sell currency matured from February 3 to 7, 2020
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 February 3 to 7, 2020.
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$)
c. Operations with Tesoro Publico (millions of USS)
i. Purchase (millions of USS)
ii. Selling ~ (millions of US$)
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 2087 U JUED ss 22103
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (day efective rate) 0,0075% 0,0075% 0,0075% 0,0075% 0,0084%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 2,80% 2,80% 2,80% 280% 280%
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 1985 1160 1510 6763 1371
Interest rate 1,00% 1,00% 1,00% 1,00% 1,00%
5. bank t tin the BCR at close of the day o oeo s624 ma 2132
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 84853 84159 83620 8362,0 83054
t Cumulative averaae reserve balances in domestic currency (% of liabilies subiect to reserve 52 52 51 51 51
¢ Cumulative average current account in domestic currency (milions of S/) 27313 26599 26065 26065 25484
¢ Cumulative averaae current account in domestic currency (% of liabiliies subiect to reserve re 17 16 16 16 16
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1001,0 11089 1187,0 12565 1099,0
Interest rate : Minimum / Maximum / Average 22512,2512,25 22512,25/2,25 2,2512,3012,26 2,26/2,30/2,25 2,26/2,26/2,25
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum / Average
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)
Jan. 24, 2020 Jan. 27, 2020 Jan. 28, 2020 Jan. 29, 2020 Jan. 30, 2020
Flow of foreign exchange position adjusted by forwards = a+b.-c.i+e+f 96,2 250 22,9 68,8
Flow of foreign exchange position =a + b.ii - i + & + 1 525 80,1 626 72,6
a. Spot purchases with non-banking costumers 475 1008 723 635
i, Purchases 374,0 4646 4824 4297
ii.-) Sales 3265 3638 4101 4931
b. Forward and swap purchases with non-banking costumers 1835 202 619 1228
i Pacted 3262 2209 2540 3758
ii. ) Redemption 1427 2411 3159 253,0
C. Forward and swap sells with non-banking costumers 2365 3288 257 214 1990
i Pacted 3757 5189 2912 3941 537,3
ii.) Redemption 139,3 190.2 2655 3728 3383
d. Interbank operations
i Spot 351,9 403,9 9292 12147 12185
i Forward 40 420 140 330 550
. Spot sales due to NDF redemption and swaps 481 59.0 192 509 835
i, Purchases 1367 189,2 198,0 354.2 3257
ii.-) Sales 887 1302 1788 3033 2421
f. Change due to FX options 102 35 02 23 23
g. Net operations with other financial institutions. 13 67 156 38 818
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33231 33395 33336 33457 33621
(') Preliminar information




