CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Willons of Soles)

Apr 13,2020 Apr 14,2020 Apr 15,2020
1. Commercial bank current account before Central Bank operations 45528 5,109.7 53758
[2- Monetary and exchange Central Bank operations before close of the day
a. Central Bank monatary operations 00 00 00
i. Auction sale of D BCRP 00 00 00
Proposals received 00 00 00
Maturity 0o 00 00
Interest rate : Minimum 00 00 00
taximum 00 00 00
Average 00 00 00
Stock 7 7
Next maturty CD BORP (May. 5, 2020) 16750 16750 16750
GD BCRP matured from Aprl 16 10 17, 2020 00 00 00
ii. Qutcome of the buying auction sale securites (Repol 1800 2000 5400
Proposals received 330,0 5100 7200
Maturity 183d 3654
Interest rate : Minimum 040 61 061
Maximum 051 76 085
Average 046 68 072
Stock 81400 83400 88800
Next maturity Repo (Apr. 24, 2020) 2000 200.0 2000
Repo BORP matured from Aprl 16 1o 17, 2020 00 00 00
iv. Aucton sale of time deposits in domestic currency 12230 2850.1 33360
Proposals received 13755 3104,0 3336,0
1d 1d 1d
Interest rate : Minimum 016 16 047
Maximum 025 25 025
Average 022 24 024
Stock 12280 28501 33360
Next maturity of ime deposits (Apr. 16, 2020) 12230 2,850.1 3330
Time Deposits matured from Apri 16 o 17, 2020. 12230 2,850.1 33360
V. Auction sale of ime deposits TP in domestic curency 00 20 00
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Waximum 00 00
Average 00 00
Stock 41002 41002
Next maturty of time deposits TP (Jun 25, 2020) 300.0 300.0
Time Deposits TP matured from Apri 16 10 17, 2020. 00 00
vi. Auction sale of CDR BCRP 00 020
Proposals received 00 00
00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 00 00
Next maturty CDR BCRP 00
COR BCRP matured from Apri 16 10 17, 2020. 20 20
vi. Auction sale of Swap operation in forelgn currency 20 00
sals received 00 00
00 00
Interest rate : Minimum 00 00
Maxim: 00 00
Average 00 0.0
Stock 102500 102500
Next maturity Swap (Abr. 24, 2020) 2000 2000
Swap matured from April 16 10 17, 2020. 00 00
Vi, Aucton sale of Swap operation in foelgn currency (Expansion) 20 20
sals received 00 00
o) )
Interest rate : Minimum 20 00
Maximum 00 00
Average 00 00
Stock 20 00
Next maturity Swap foreign currency 00 00
Swap foreign currency matured from Aprl 16 10 17, 2020, 00 00
ix. Aucton sale of Swap operation in orelgn currency (Susttuion) 00 00
Proposals received 00 00
Maturity 20 00
Iterest rate : Minimum 00 00
Maximum 20 00
Averago 00 00
Stock 20 00
Next maturity Swap foreign curency 00 00
wap foreign currency matured from April 16 t0 17, 2020, 00 00
X Auction FX Swap Sell BCRP 20 300,
Proposals feceived 00 654,0
Maturity 00 61d
Interest rate : Minimum 00 150
aximum 00 2,10
Average 00 068
Stock 73703 79704
Next maturity FX Swap Sell (Apr. 27, 2020) 300.0 300.0
FX Swap Sell curency matured_from April 16 10 17, 2020. 00 00
. 00 00
Proposals received 20 00
Maturity 20 00
Interest rate : Minimum 00 00
aximum 20 00
Average 00 00
Stock 00 00
Next maturity Purchase FX Swap. 0o 00
FX Swap Purchase curtency matured from April 16 1o 17, 2020, 00 00
b. Cenira Bank for 20 00
1 Purchase (millons of USS) 00 00
Average exchange rate (S/. USS) 00 00
il Seling (millons of USS) 20 00
Average exchange rato (S/. USS) 00 00
. Operations with Tesoro Publico (milions of USS) 20 a7
1 Purchase (millons of USS) 00 37
i Selling (millions of US$) 00 020
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and TP 20 20
i. Repurchase of CD BCRP and CD BCRP-NR 00 020
ii Purchase of BTP 20 00
b, e 3,500.8 25798
& Contral Bank monetary operations 00 00
a. Swap operations of foreign currency. 00 00
Fee (daly efective rate) 0.0015% 0.0015%
b. Outcome of the direct temporary buying securites (Repo) 00 20
Interest ate. 050 % 0.50%
. Monetary regulation credit 00 00
Interest rate. 0.00% 0.00%
d. Overnight deposits in domestic currency 17455 14202
Interest rate 015% 015%
s, R T 17643 11506
I ofSI) () 93615 83082
of 55 49
I (milions of $/) 42192 3,167.1
domestic urrency (% of o reserve 25 19
[6- Interbank market and Secondary market of COBCRP 0.0 0.0 0.0
a. Interbank operations (domestic currency) 516.0 38.0 73.0
Interest rate : Minimum / Maximum / TIBO. 0,15/0,2510,20 0,25/0,25/0,25 0.2500,2500,25
b. Interbank operations (oreign currency) 260 00
Interest rate : Minimum / Maximum / Average 0.25/0,250025 00 00
. Secondary market of COBCRP and CDBCRP-NR 00 00 00
6 month term (amount/ average interest ate) 00 00 00
12 month term (amount / average intoros rate) 00 00 00
24 month term (amount / 00 0.0 00
[7. Operations in the foreign exchange oruss) AP0 2020) CEREAAD QPLH 2020
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+1 998 719 808
Flow of foreign exchange positon = a +bii-cii +e+ 5.1 141.9 69.1
2. Spot purchases with non-banking costumers 705 1200 a72
i Purchases 3177 3194 2870
il () Sales 3882 1953 2398
b. Forward and swap purchases with non-banking costumers 113 327 441
i Pacted 152.8 2166 121
il () Redemption 264.0 1839 156.2
. Forward and swap sells with non-banking costumers 1039
i Pacted 3376 4148 4907
il () Redemption 4046 3123 2968
d. Interbank operations 20 00 20
i spot 289.2 287.1 2728
i Foard 88.0 69.0 2350
. Spot sales due to NDF redemption and swaps 2156 1432 1522
i Purchases 398.1 307.9 2065
i () Sales 1824 1647 1443
1. Ghange due to FX options 58 02 03
9. Net operations with other financial nstiutions. 459 20 987
. Monetary regulation crodit 20 20 00
Interost rato 00 00 00
Note: Interbank exchange rate (Source: Datatec) 3.3525 33791 33925

() Preliminar information




CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millons of Soles)

Apr 16, 2020 Apr 17,2020
1. Commercial bank current account before Central Bank operations 6792 7,025.0
[2- Monetary and exchange Central Bank operations before close of the day.
a. Central Bank monetary operations. 00 00
i Auction sale of CD BCRP 20 00
Proposals received 00 00
00 00
Interest rate : Minimum 00 00
Waximum 00 00
00 0.0
Stock 215137 215137
Next maturity D BCRP (May. 5, 2020) 16750 1,675.0
CD BCRP matured from April 20 to 24, 2020. 00 00
. Outcome ing auction sale securites (R 2000 3000
Proposals received 2400 900,0
Maturity 7324 7314
Interest rate : Minimum 125 127
Maximum 167 168
Average 152 145
Stock 20800 93800
Next maturity Repo (Apr. 24, 2020) 2000 2000
Repo BCRP matured  from April 20 to 24, 2020. 2000 200.0
i Qutcome sal Portfolo Rept 1000 1000
Proposals received 1094 1004
30d 304
Interest rate : Minimum 03 03
Maximum 08 08
Average 03 03
Stock 00 00
Next maturity Alterative Credit Portflio Repo (May. 20, 2020). 1000 1000
Atemative Credit Portfoio Repo matured from April 20 to 24, 2020. 20 00
iv. Quicome of the buying 00 00
Proposais received 20 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 20 20
Average 20 20
Stock 20 20
Next maturty Special Repo. 20 00
‘Special Repo matured from Aprl 20 to 24, 2020. 00 00
00 20
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 00 00
Next maturity CDLD BCRP 00 00
CDLD BCRP matured from April 20 0 24, 2020, 00 00
le of f in dom: 37498 51203
Proposais received 37548 52203
Maturty 1d 3d
Interest rate : Minimum 018 0.18
laximum 025 0.25
Average 024 024
Stock 37498 51203
Next maturiy of timo deposits (Apr. 20, 2020) 37498 51203
Time Deposits matured from April 20 o 24, 2020, 37498 51203
vii_ Auction sale of ime deposits TP in 20 00
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 41002 41002
Next maturiy of tme deposits TP (Jun 25, 2020) 300.0 300.0
Time Deposits TP matured from Aprl 20 0 24, 2020, 00 00
x Auction sale of COR BCRP. 20 20
Proposals received 00 00
00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 00 00
Next maturty CDR BCRP 00 00
CDR BCRP matured from Apil 20 to 24, 2020. 00 00
xi. Auction sale of Swap operation inforeian currency. 20 00
Proposals received 00 00
Maturity 00 00
Interest rate : Minimum 00 00
Maximum 00 00
Average 00 00
Stock 10.200.0 10.200.0
Next maturity Swap (Abr. 24, 2020) 2000 200.0
Swap matured_from April 20 to 24, 2020, 00 2000
xiv. Auction sale of in foreign 00 00
Proposals received 20 20
Maturity 00 00
Interest rate : Minimum 20 20
Maximum 20 00
Average 00 20
Stock 20 00
Next maturity Swap forelgn currency 0o 00
‘Swap foreign currency matured from April 20 to 24, 2020, 00 00
in tution) 20 00
Proposals received 00 00
Maturity 00 20
Interest rate : Minimum 00 00
aximum 00 00
Average 20 20
Stock 00 00
Next maturity Swap foreign curency 00
‘Swap foreign currency matured from Apri 20 to 24, 2020 00
xvi. Auction FX Swap Sell BCRP 020
Proposals received 00
Maturity 00
Interest rate : Minimum 00
imum 00
Average 00
Stock 79704
Next maturty FX Swap Sell(Apr. 27, 2020) 3000
FX Swap Sell curency matured from Apri 20 to 24, 2020. 00
00
Proposals received 00
Maturity 00
Interest rate : Minimum 00
Maximum 00
Average 00
Stock 00
Next maturity Purchase FX Swap. 00
FX Swap Purchase currency matured from April 20 1o 24, 2020, 00
00
. Purchase (millons of USS) 00
Average exchange rato (S/. USS) 00
il Seling (millons of USS) 00
Average exchange rate (S/. USS) 00
c. rations with Tesoro Publico (mill 00
i Purchase (millons of USS) 00
i Selling. (milions of USS) 00
d. Operations at the Secundary Market of CD BCRP. BTP 00
. Repurchase of CD BCRP and CD BCRP-NR 20
ii. Purchase of BTP. 00
. afthe day 32464 2,207
l4. Central Bank monetary operations 00 00
a. Swap operations of foreign curency. 00 00
Fee (daly efective rate) 0.0015% 0.0015%
b. Outcome of the direct temporary buying securites (Repo) 00 00
Interest rate. 050 % 050%
G. Monetary regulation credit 00 00
Interest ate. 0.00% 000%
d. Ovemight deposits in domestic currency
Interest rate 015% 0,15%1
5. BCR of the day S GH0
EER) 81743 80244
reserve bals oot o reserve 48 47
[ of S 30027 28798
a oot i 18 17
[6- Interbank market and Secondary market of COBCRP. 00 0.0
a. Interbank operations (domestic currency) 6915 79.0
Interest rate : Minimum / Maximum / TIBO. 0.2000,2510,24 0,20002500.21
b. Interbank operations (foreign currency) 00 200
Interest rate : Minimum / Maximum / Average 00 0,2500,25/0.25
. Socondary market of COBCRP and CDBCRP-NR 00 00
6 month term (amount/ average interest ate) 00 00
12 month term (amount / average interes rate) 00 00
24 month term (amount / 00 0.0
[7. Operations in the illions of USS) ApCyt5;2020 ABci16)2020
Flow of foreign exchange position adjusted by forwards = a+b.i-Gi+e+1 527 07
Flow of foreign exchange position = a +bi- i +e +1 629 135
a. Spot purchases with non-banking costumers 132
i Purchases 3615
il () Sales 3483
b. Forward and swap purchases with non-banking costumers 2160
i Pacted 154.6
ii. () Redemption 3706
Forward and swap sells with non-banking costumers E
i Pacted 471 1036.0
i () Redemption 4258 12287
d. Interbank operations 20 20
i spot 5134 3492
i Fovarg 740 220
. Spot sales due to NDF redemption and swaps
i Purch 4256 11970
i () Sales 173 3296
1. Change due to FX options 137 A0
9. Net operations wit ofher financialinstitutions 863 80
h. Monetary regulation credit 20 20
Interest rate 00 0.0
Note: Datatec) 34198 3.4084
) Preliminar information
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