CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)

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

Stock

Next maturity of time deposits TP (Jun 25, 2020)

Time Deposits TP matured from April 21 to 24, 2020.
ix. Auction sale of time deposits BN in domestic currency

Proposals received

Maturity

Interest rate : Minimum

Maximum
Average

Stock

Next maturity of time deposits BN

Time Deposits BN matured from April 21 to 24, 2020.
. Auction sale of CDR BCRP

Proposals received

Maturity

Interest rate : Minimum

Maximum
Average
Stock
Next maturity CDR BCRP

CDR BCRP matured from April 21 to 24, 2020.
xil. Auction sale of Swap operation in foreign currency
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Swap (Abr. 24, 2020)
Swap matured from April 21 to 24, 2020.
Xii Cross Currency Repo
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap
Cross Currency Repo matured from April 21 to 24, 2020.
xv. 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 April 21 to 24, 2020.
xvi. Auction FX Swe Il BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell (Apr. 27, 2020)
FX Swap Sell currency matured from April 21 to 24, 2020.
xvii. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum

Apr 20, 2020 Apr 21, 2020 Apr 22, 2020
1. Commercial bank current account before Central Bank operations 6,947.8 6,298.3 6,153.2
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations 0.0 0.0 0.0
i_Auction sale of CD BCRP 0.0 00 00
Proposals received 00 0.0 0.0
Maturity 0.0 0.0 0.0
Interest rate : Minimum 0.0 0.0 0.0
Maximum 0.0 0.0 0.0
Average 0.0 0.0 0.0
Stock 275137 275137 27,5137
Next maturity CD BCRP (May. 5, 2020) 1,675.0 1,675.0 1,675.0
CD BCRP matured from April 21 to 24, 2020. 0.0 0.0 0.0
ii. Outcome of the buying auction sale securities (Repo 285.0 150.0 400.0
Proposals received 385,0 300,0 400,0
Maturity 365d 1095 d 365d
Interest rate : Minimum 0.51 1,75 0.56
Maximum 0.99 1.08
Average 073
Stock 9.665.0
Next maturity Repo (Apr. 24, 2020) 200.0
Repo BCRP matured  from April 21 to 24, 2020. 200.0
iii. Outcome of the buying auction sale of credit potfolios (Alternative Credit Portfolio Repo) 1000
Proposals received 109,4
Maturity 30d
Interest rate : Minimum 03
Maximum 0.8
Average 03
Stock 00
Next maturity Alternative Credit Portfolio Repo (May. 20, 2020). 100.0
Alternative Credit Portfolio Repo matured from April 21 to 24, 2020. 0.0
iv. me of the buying ion sal riti ial R 00
Proposals received 0.0
Maturity 00
Interest rate : Minimum 0.0
Maximum 00
Average 0.0
Stock 00
Next maturity Special Repo. 0.0
Special Repo matured from April 21 to 24, 2020. 0.0
vi. Auction sale of CDLD BCRP 0.0
Proposals received 0.0
Maturity 0.0
Interest rate : Minimum 0.0
Maximum 0.0
Average 0.0
Stock 00
Next maturity CDLD BCRP 0.0
CDLD BCRP matured from April 21 to 24, 2020. 0.0
vii.Auction sale of tim its in domestic curren 4358.1 3590.6
Proposals received 4358,1 3590,6
Maturity 1d 1d
Interest rate : Minimum 0.18 0.18
Maximum 0.25 0.25
Average 0.24 0.25
Stock 4.358.1 3.590.6
Next maturity of time deposits (Apr. 23, 2020) 4,358.1 3,590.6
Time Deposits matured from April 21 to 24, 2020. 4,358.1 3,590.6




Average
Stock
Next maturity Purchase FX Swap
FX Swap Purchase currency matured from April 21 to 24, 2020.
b. Central Bank foreign currenc ions at over-thy t
i. Purchase (millions of USS)
Average exchange rate (S/. US$)
ii. Selling (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
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a. Central Bank monetary operations
i Auction sale of CD BCRP

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity CD BCRP (May. 5, 2020)
CD BCRP matured from April 24 to 30, 2020.
. Outcome of the buying auction sale securities (REPO)

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Repo (Apr. 24, 2020)
Repo BCRP matured from April 24 to 30, 2020.
ii. Outcome of the buying auction sale of credit potfolios (Alternative REPO CART)
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Alternative Credit Portfolio Repo (May. 20, 2020).
Alternative Credit Portfolio Repo matured from April 24 to 30, 2020.
iv. Outcome of the buying auction sale of credit potfolios with government guarantee (Regular REPO GART)
Guarantee percentage
Proposals received
Maturity (referential)
Interest rate : Minimum
Maximum
Average
Stock
V. Outcome of the buying auction sale securities (Special REPO)

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity CDV BCRP

CDV BCRP matured from April 24 to 30, 2020.
vii._Auction sale of CDLD BCRP

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity CDLD BCRP
CDLD BCRP matured from April 24 to 30, 2020.
viii._Auction sale of time deposits in domestic currency

Proposals received
Maturity
Interest rate : Minimum
Maximum
Average

Stock

0.0
27,5137
1,675.0

1500.0 100.0
80% 98%
4075,0 137,6
1095d 1095d
0,79 0,50
1,48 1,98
1,25 1,53

1500,0
80%
3408,5
1095 d

0,88
1,06
0,97

0.0
27,5137
1,675.0

2000.0 4000

0%  95%
43316 8521
1095d  1095d
0,90 0,54
1,14 113
1,06 0,82

7.99

95,6
98%
129,2

1095 d

0,90
2,99
1,90

i. Purchase (millions of USS) 00 0.0
ii. Selling (millions of US$) 00 0.0
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP 00 00 0.0
i. Repurchase of CD BCRP and CD BCRP-NR 0.0 0.0
ii. Purchase of BTP 00 0.0
3. Commercial bank current account before close of the day B 2Es
l4. Central Bank monetary operations 0.0 0.0
a. Swap operations of foreign currency. X X X
Fee (daily efective rate) 0.0015% 0.0015% 0.0015%
b. Outcome of the direct temporary buying securities (Repo) 0.0 0.0 0.0
Interest rate 0.50 % 0.50 % 0.50 %
c. Monetary regulation credit 00 00 00
Interest rate 0.00 % 0.00 % 0.00 %
d. Ovemight deposits in domestic currency 2.055.0 1.811.6 1.917.6
Interest rate 0,15% 0,15% 0,15%
5.C ial bank current account in the BCR at close of the day G RO UEE0
aCumulative average reserve balances in domestic currency (millions of /) (*) 7,665.9 7,600.9 7,545.1
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 45 45 44
c.Cumulative average current account in domestic currency (millions of S/) 25158 24485 2,394.4
d Cumulative average current account in domestic currency (% of liabilities subject to reserve requirements) (*) 15 14 14
/6. Interbank market and Secondary market of CDBCRP 0.0 0.0 0.0
a. Interbank operations (domestic currency) 720.0 987.5 1,087.0
Interest rate : Minimum / Maximum / TIBO 0,20/0,25/0,21 0,20/0,25/0,23 0,20/0,25/0,23
b. Interbank operations (foreign currency) 0.0 0.0 0.0
Interest rate : Minimum / Maximum / Average 0.0 0.0 0.0
c. Secondary market of CDBCRP and CDBCRP-NR 0.0 00 0.0
6 month term (amount / average interest rate) 0.0 0.0 0.0
12 month term (amount / average interes rate) 00 00 00
24 month term (amount / average interest rate) 0.0 0.0 0.0
[7. Operations in the foreign ge market (millions of US$) Apr. 17, 2020 Apr. 20, 2020 Apr. 21, 2020
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 213 19 -64.1
Flow of foreign exchange position = a + b.ii - c.ii + e +f 825 815 -40.0
a. Spot purchases with non-banking costumers 65.5 804 -68.7
i.  Purchases 3205 327.1 260.6
ii. () Sales 255.0 246.7 3293
b. Forward and swap purchases with non-banking costumers -49.8 162.1 89.1
i. Pacted 162.8 305.0 257.1
ii. (-) Redemption 2125 142.9 168.0
C. Forward and swap sells with non-banking costumers 429 2320 199
i, Pacted 267.7 409.7 2953
ii. (-) Redemption 2248 1777 2753
d. Interbank operations 0.0 0.0 0.0
i. Spot 369.4 310.8 497.6
ii. Forward 1720 15.0 108.0
e. Spot sales due to NDF redemption and swaps 293 353 1419
i. Purchases 21938 161.2 2745
ii. () Sales 190.4 125.9
f. Change due to FX options -11.0 97
g. Net with other financial 01 07
h. Monetary regulation credit 0.0 0.0
Interest rate 0.0 0.0
Note: Interbank exchange rate (Source: Datatec) 3.4055 3.4084
(*) Preliminar i
Apr 23, 2020 Apr 24, 2020
1. ¢ ial bank current account before Central Bank 6,154.7 5,590.0
[2. Monetary and exchange Central Bank operations before close of the day
0.0 0.0




Next maturity of time deposits (Apr. 24, 2020)

Time Deposits matured from April 24 to 30, 2020.
ix. Auction sale of time deposits TP in domestic currency

Proposals received

Maturity

Interest rate : Minimum

Maximum
Average

Stock

Next maturity of time deposits BN

Time Deposits BN matured from April 24 to 30, 2020.
xi. Auction sale of CDR BCRP

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity COR BCRP
CD BCRP-NR matured from April 24 to 30, 2020.

Auction sale of Swap operation in foreign currency
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Swap (Abr. 24, 2020)

Swap matured from April 24 to 30, 2020.
xivCross Currency Repo

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Swap foreign currency
Swap foreign currency matured from April 24 to 30, 2020.

xv 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 April 24 to 30, 2020.
xvAuction FX Swap Sell BCRP

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity FX Swap Sell (Apr. 27, 2020)

FX Swap Sell currency matured from April 24 to 30, 2020.
xvAuction Purchase FX Swap BCRP

Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Purchase FX Swap
FX Swap Purchase currency matured from April 24 to 30, 2020.
b. Central Bank foreign currenc ions at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Selling (millions of USS)
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. Ci ial bank current account before close of the day

l4. Central Bank monetary operations.
a. Swap operations of foreign currency.
Fee (daily efective rate)
b. Outcome of the direct temporary buying securities (Repo)
Interest rate
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency
Interest rate

5. Ci ial bank current account in the BCR at close of the day

¢ Cumulative average current account in domestic currency (millions of S/)

aCumulative average reserve balances in domestic currency (millions of /) (*)
b Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*)

)

d Cumulative average current account in domestic currency (% of liabilities subject to reserve

/6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / TIBO

0.0
948.0
0,25/0,30/0,25

0

0.0
1,703.0
0,10/0,30/0,24
0.0

Note: Interbank exchange rate (Source: Datatec)

b. Interbank operations (foreign currency) 0
Interest rate : Minimum / Maximum / Average 0.0
c. Secondary market of CDBCRP and CDBCRP-NR 00
6 month term (amount / average interest rate) 0.0
12 month term (amount / average interes rate) 0.0
24 month term (amount / average interest rate) 0.0
[7. Operations in the foreign exchange market (millions of US$) Apr. 22, 2020
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f -40.2
Flow of foreign exchange position = a+ b.ii - c.ii +e +f 212
a. Spot purchases with non-banking costumers -14
i, Purchases 304.4
ii. (-) Sales 305.9
b. Forward and swap purchases with non-banking costumers 164
i. Pacted 266.4
ii. (-) Redemption 250.0
C. Forward and swap sells with non-banking costumers 778
i. Pacted 661.8
ii. (-) Redemption 583.9
d. Interbank operations 00
i. Spot 361.4
ii. Forward 57.0
e. Spot sales due to NDF redemption and swaps 371.0
i. Purchases 583.4
ii. (-) Sales 2124
f. Change due to FX options 0.0
g. Net with other financial i -14.5
h. Monetary regulation credit 0.0
Interest rate 0.0
3.3723

(*) Preliminar i
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