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

(Millions of Soles)

Mar 30, 2020 Mar 31, 2020 Apr 1, 2020 Apr2,2020 Apr 3, 2020
1. Commercial bank current account before Central Bank operations 29322 2,8752 2,5853 42655 45303
[2. Monetary i the day
a. Central Bank monetary operations 00 00 00 00 00
i. Auction sale of CD BCRP _100 _100 00 00 00
Proposals received 16,0 15,0 00 00 00
Maturity 1904 ar1d 00 00 00
Interest rate : Minimum 1,19 125 00 00 00
Maximum 135 145 00 00 00
Average 1,26 141 00 00 00
Stock 295887 29.603.7 29.603.7 27.803.7 278037
Next maturity CD BCRP Apr. 7, 2020) 1,800.0 1800.0 1,800.0 2900 2900
CD BCRP matured from March 31 to April 3, 2020. 1,800.0 18000 1,800.0 2900 2900
i le securi 4500 4000 1750 6000 9000 3000 4000 5000 3000
Proposals received 6000 9000 1750 1900,0 23000 750,0 1000,0 8400 3000
Maturity 3654 184d 1d 183d 1d 1834 1d 185d 3d
Interest rate : Minimum 155 175 126 204 1,36 176 142 166 126
Maximum 292 305 126 297 151 2,11 152 195 126
Average 185 191 126 2,09 145 191 147 181 126
Stock 61000 66750 80000 7.8000 82000
Next maturity Repo (Apr. 6, 2020) 2000 175.0 900.0 4000 3000
Repo BCRP maturedfrom March 31 to April 3, 2020. 00 10750 900.0 4000 3000
" 20 020 20 20 20
Proposals received 00 00 00 00
Maturity 00 00 00 00
Interest rate : Minimum 00 00 00 00
Maximum 00 00 00 00
Average 00 00 00 00
Stock 00 00 00 00
Next maturity CDLD BCRP () 00 00 00 00
CDLD BCRP matured from March 31 to April 3, 2020, 00 00 00 00
. Auction sale of tme deposits in domestc currency 20 020 00 20
Proposals received 00 00 00 00
Maturity 00 00 00 00
Interest rate : Minimum 0.00 000 0.00 0.00
Maximum 000 000 0.00 0.00
Average 0.00 0.00 0.00 0.00
Stock 20 00 020 20
Next maturiy of time deposits 00 00 00 00
Time Deposits matured_from March 31 to April 3, 2020. 00 00 00 00
v. Auction sale of time deposits TP in domestic currency 00 00 020 00
Proposals received 00 00 00 00
Maturity 00 00 00 00
Interest rate : Minimum 00 00 00 00
Maximum 00 00 00 00
Average 00 00 00 00
Stock 41002 41002 41002 41002 41002
Next maturity of time deposits TP (Jun 25, 2020) 3000 300.0 3000 3000 300.0
Time Deposits TP malured from March 31 to April 3, 2020. 00 00 00 00 00
vi. Auction sale of COR BCRP 00 00 00 00 00
Proposals received 00 00 00 00 00
Maturity 00 00 00 00 00
Interest rate : Minimum 00 00 00 00 00
Maximum 00 00 00 00 00
Average 00 00 00 00 00
Stock 00 00 00 00 00
Next maturity CDR BCRP 00 00 00 00 00
R BCRP matured from March 31 to April 3, 2020 20 20 00 20 00
vi. Auction sale of Swap operation in foreign currency. 00 00 3000
0sals receiver 00 00 5300 555.0
Maturity 00 00 364d 368
Interest rate : Minimum 00 00 301 302
Maxim 00 00 330 320
Average 00 00 313 309
Stock 11,1500 11,1500 10650.0 104500
Next maturity Swap (Apr. 6, 2020) 800.0 800.0 500.0 2000
matured_from March 31 to April 3, 2020. 1500.0 1500.0 700.0 800.0
vil, Auction sale of Swap operation in foraign currency (Expansion) 00 00
osals receives 00 00 00 00
Maturity 00 00 00 00 00
Interest rate : Minimum 20 020 20 20 20
Maximum 00 00 00 020 00
Average 00 00 00 00 00
Stock 00 00 00 00 00
Next maturity Swap foreign currency 00 00 00 00 00
‘Swap foreign currency matured from March 31 to April 3, 2020. 00 00 00 00 00
i Swap operation in ( 00 00 00 00 00
Proposals received 20 020 20 20 20
Maturity 00 00 00 020 00
Interest rate : Minimum 00 00 00 00 00
Maximum 00 00 00 020 00
Average 00 00 00 00 00
Stock 00 00 00 00 00
Next maturity Swap foreign currency 00 00 00 00 00
‘Swap foreign currency matured from March 31 to April 3, 2020. 00 00 00 00 00
. Auction FX Swap Sell BCRP 00 3000 20 00
Proposals received 4140 3750 00 00
Maturity 59d 91d 00 00
Interest rate : Minimum 0,50 0,00 00 00
Maximum 024 030 00 00
Average 0,09 014 00 00
Stock 69958 15958 15958
Next maturity FX Swap Sell (Apr. 8, 2020) 2255 2255 2255
FX Swap Sell currency matured from March 31 to April 3, 2020. 00 2255 2255
i, n 00 20 00
Proposals received 00 00 00
Maturity 00 00 00
Interest rate : Minimum 00 00 00
Maximum 00 00 00
Average 020 00 20
Stock 00 020 00
Next maturity Purchase FX Swap 00 00 00
FX Swap Purchase currency matured from April 6 to 10, 2020. 00 020 00
b. Central Bank foreign 00 00 00
i. Purchase (millions of USS) 00 00
Average exchange rate (S1. USS) 00 00
i.Selling. (millons of USS) 00 00
‘Average exchange rate (S/. USS) 00 20
c 20 06
i Purchase (milions of USS) 20 06
ii.Selling. (milions of USS) 00 00
d, ratic rket P, PN P 00 00
i, Repurchase of CD BCRP and CD BCRP-NR 00 00
Purchase of BTP 00 00
. i before close of the day o203 0303
la. Central Bank monetary operations 00 00 00
a. Swap operations of forsign currency. 00 00 00 00
Fee (day efective rate) 0.0044% 0.0044% 0.0044% 0.0054%
b. Outcome of the direct temporary buying securities (Repo) 00 00 00 00
Interest rate 180 % 1.80 % 180 % 180 %
. Monetary regulation credit 00 00 00
Interest rate 0.00% 0.00 % 0.00% 0.00 % 0.00%
4. Overnight deposits in domestc currency 23189 27231 17 419 880
Interest rate 025% 025% 0.25% 025% 025%
L PR 1,033 774 43736 52236 55423
aCumulative balances in SN C) 87032 86529 86529 94728 10,0417
bCumulative balances in % of o 52 52 52 56 60
¢ Cumulative of S1) 28905 28384 28384 43736 49403
dCumulative aver rency (% of liabltes subject to ress 17 17 17 26 29
/6. Intorbank market and Secondary market of CDBCRP 00 00 00 00 00
a. Interbank operations (domestic currency) 15215 14115 641.0 960.1 1,105.0
Interest rate : Minimum / Maximum / TIBO 1,251,251,.25 1,101,251,.25 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25
b. Interbank operations (foreign currency) 00 00 100 100 380
Interest rate : Minimum / Maximum / Average 00 0,25/0,25/0, 0,25/0,2500, 0,25/0,2500,
c. Secondary market of COBCRP and CDBCRP-NR 00 00 00 00
6 month term (amount / average inferest rate) 00 00 00 00
42 month term (amount | average interes rate) 20 00 00 00
24 month term (amount / average interest rate) 00 00 00 00
l. Opsrations in the foreign exchang ofuss) Mar. 27, 2020 Mar. 30, 2020 Mar. 30, 2020 Aprr. 1, 2020 Apr. 2, 2020
Flow of forelgn exchange position adjusted by forwards = a+b.i-c.+ o+ 125 335 202 309 695
Flow of foreign exchange position =a + bii-cii + e+ f 1320 155.7 14.0 346 69.9
a. Spot purchases with non-banking costumers 59.1 1454 a7 230 102
i Purchases 317.0 3198 2619 1776 2915
i1 Sales 2578 1743 2272 1546 2213
b. Forward and swap purchases with non-banking costumers 920 3621 387 816 2621
i Pacted 2462 560.7 1163 3578 2053
ii. (- Redemption 3382 1987 155.0 2702 467.4
C. Forward and swap sells with non-banking costumers 461 4518 336 2543 2466
i Pacted 4331 6464 4149 5738 7219
) Redemption 387.0 1948 3813 3195 968.5
d. Interbank operations 00 00 00
L spot 4245 300.9 317.9 4000 2787
i Foward 18.0 1140 750 1400 2000
e. Spot sales due to NDF redemption and swaps 1206 17 2062 545 5039
i Purchases 3851 1924 3459 3119 965.3
i1 Sales 2645 190.7 1397 257.4 4614
. Change due to FX options 186 104 88 104 150
9. Netoperations with other financial insttutions 10 845 867 1795 XY
h. Monetary regulation credit 20 00 20 00 20
Interest rate 00 00 00 00 00
Note: Interbank exchange rate (Source: Datatec) 34279 34411 34356 34654 34538
() Preliminar information
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