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

(iions of Soles)
Apr 27,2020
f 58574
B Theday
5. Geniral Bank monetary operations 00
i Aucton sale of CD BCRP 00
Proposals received 0.0
Maturity 00
Intrest rate - Minimum 00
00
Average 00
Stock 215137
Next maturity GD BCRP (Vay. 5, 2020) 16750
GD BGRP matured from Aprl 2310 30, 2020 00
i Qutcome ofthe buying aucton sae secuites (Rego) 6000
Proposals recelved 600,0
Matury 354
Intrest rate - Minimum 059
Masimum X
Average 080
Stook 13150
Next maturiy Ropo (May. 21, 2020) 2000
Repo BCRP maturedfrom Aprl 2310 0, 2020. 00
i 00
Proposals received 00
Maturiy 00
Inerest rae  Minimum 00
Maximum 00
Average 0.0
‘Stock 2500
Next maturity Alternative Credit Portfolio Repo (May. 20, 2020). 1000
Aternatve Credi Portolo Repo malured from Api 26 10 30, 2020 00
ix. Qucome of 20
‘Guarantoe percertage 00
Proposals recaived 00
i 00
Interest rato - Minimum 00
Maimom 00
Average 00
Stook 79956
utcam REPO) 00
Proposals reccived o0
Maturiy 00
Intrest rate - Minimum o0
Maximum 00
Average 00
Stook 20
Next matury COV BCRP 20
GOV BCRP matred rom Apr 280 30, 2020, 20
0
Proposals roceived 00
Matury 00
Interest ate: Minimum 00
Maximum 00
\verage: 0.0
Stook 20
Next maturty COLD BCRP. 00
(CDLD BCRP mature from Api 2610 30, 2020. 00
Proposals rocaived 33029
Matury 14
Interest rate: Minimum 020
Maximum 025
0.24
st 33029
Next maturity of time deposits (Apr. 28, 2020) 33029
Time Deposits matured fom Aprl 28 0 30, 2020, 33029
P
Proposals racaived 00
Maturity 00
Interest rato: Minmum 00
Maximum 00
Average 00
Stock 41002
Next maturity of time deposits TP (Jun 25, 2020) 300.0
Time Deposits TP matured from Apri 280 30, 2020, 00
. Auction sale of me deposit BN in domesti curency 20
Proposls received 20
Matur o0
Interest rato: Minimum 00
Maximum 00
Average 00
Stock 00
Next maturity of time deposits BN 0
Time Deposits BN matured fom Apr 28 10 30, 2020, 20
1 0
Proposls received 20
Maturiy 00
Intrest rato - Minimum 00
Maximum o0
Average 00
Stock 20
Next maturity COR BCRP 0
G BCRP-NR maured from Agr 2 0 30, 2020, 00
i f n ure 0
Proposals received 00
Maturiy 00
Interest ate - Minimum 00
Maximum 00
Average 00
Stock
Next maturity Swap (Abr. 30, 2020) 200.0
‘Swap malured from Apr 21030, 2020 2000
0
Proposals received 00
Maturity 0
Interest rate : Minimum 20
Maximum 00
Average 00
Stook 00
Next matuity Swap oreign currency 00
‘Swap foreign currency matured from April 28 to 30, 2020. 0.0
0
Proposals roceived 20
Maturity 0
Interest ate: Minmum o0
Maximum 00
Average 00
Stock 00
Next maturly Swap foreign currency 00
‘Swap foreign currency matured from April 28 to 30, 2020. 0.0
20
Proposals received 0.0
Maturity 00
Interest rate: Minmum 00
Maximum 00
Average 00
Stock 15209
Next maturly FX Swap Sel (Apr. 30, 2020) 2106
FX Swap Sel curency matured fom April 28 10 30, 2020, 2108
‘swuclon Purchase FX Swap BCRP 00
roposals received 0
Maturity 20
Intrest rato: Minimum 20
Maximum 20
00
Stock 00
Next maturity Purchase FX Swap 00
FX Swap Purchase curency matured from Api 28 10 30, 2020 00
b Cantral Bank foreign cumency operatons at overthe-counter 20
i. Purchase (millions of USS) 0
Average exchange rate (S/. USS) 20
i Selling  (millions of USS) 20
Average exchange rat (S1. USS) 00
. 00
i. Purchase (millions of USS) 0
i Salng (millons of USS) 00
d. 0
i Repurchase of CD BGRP and CD BGRP-NR 00
i Purchase of BTP 00
o the day 31545
[sContral Bank monetary operations. 00
. Swap operatons offoregn curency.
Feo (dal cfecve rate) 0.0018%
b Outcome ofthe direct temporary buying securiles (Repo) [
Interest rate 050 %
. Monetary reguiaton crecit
Intrestrato 000%
d. Overnight deposits in domestic currency 17792
Intrestrato 0.15%
BCR at close of the day 13753
) 72034
vl 42
20522
tic currency (% of 12
[&-Iterbank markot and Secondary market of COBCRP 00
. Iterbark operatons (domestic curency) 10420
Interest ate: Minimum  Masimum / TIEO 02500250025
b Interbank operaton (freign currency) 00
Inerest rae : Minmum / Mimum Averege 00
. Seconcary market of COBCRP and CDBCRP-NR 00
6 month term (amount / average interest rate) 0.0
12 month term (amount / average interes rate) 0
00
uUss) ‘Apr. 24, 2020
Flow of forcign exchange poston adusted by forwards. = @+ b1+ 6+1 523
Flow of forcign axchango posiion =3 + bl -cii +0 +1 142
5. Spot purchases with non-banking costumers 1200
i Purchases 3740
i. ) Saes 250
b, Fonward and swap purchases with nonbarking costumers 268
i Pacted 2469
i. ) Redemption 1700
. Forward and swap sells withnor-barking costumers 2431
i Pacied 516.1
i. ) Redemption 2730
4. Iterbark operations 20
Spot 3170
i Forward 2780
‘©. Spot sales due to NDF redemption and swaps. 1024
. Monelary reguiaton redit 00
Intrestrate 00
33806
) Preminar normation




Apr 28,2020 Apr 29,2020 Apr 30,2020
i 1382 74428 X
k. theday
. Geniral Bank moneary operations 00 00 00
L 0 BCRS 20 20 20
Proposals received 00 00 00
ity 00 00 00
Interest rato: Minimum 00 00 00
Maximum 00 00 00
Average 00 00 00
Stook
Next maturity GD BCRP (May. 5, 2020) 16750 16750 16750
GD BCRP matured from May 41058, 2020. 00 31400 31400
i i
Proposals recaived 13000 5000 4000
ity 7304 1834 91d
Intrest rate - Minimum 128 051 051
Maximum 172 065 063
verage 157 58 059
Stock 123150 127150 18,0150
Next maturiy Rego (May. 21, 2020) 2000 2000 2000
Repo BCRP matured from May 4108, 2020, 00 00 00
i 20 00 00
Proposals received 00 00 00
fatur 00 00 00
Interest rate: Minmum 00 00 00
Maximum 00 00 00
Average 00 00 00
Stook 2500 2500 2500
Next matuiy Arnative Credit Portlio Rego (May. 20, 2020). 1000 1000 1000
Aternatve Credit Porolo Repo maured fom May 4 0., 2020, 00 00 00
v g 15000 18000 6000 35510000 10000 4000 9010000 10000 4000 215
‘Guarantoe percentage 80% 0% 9%  98% | 8% 0%  95%  98% | 80%  90% 5% 8%
Proposals received 37976 39594 10537 45421424 21239 6826  183(20021 20131 7047 320
Maturiy 1007d 1097d  1097d  1097d| 1096d 10964 1096d 1096 |1095d 1095d 1095  1095d
Interest ate - Minmum 09 095 080  111] 102 105 285 108 109 10 295
Masimum 112 112 196 299| 147 118 128 299 | 118 115 120 301
Average 108 105 106 221| 108 t12 12 282 | 113 112 116 298
Stook
v ) 210 150 150
Maturiy 00 [ 00
Intrest rate - Minimum 20 20 20
Maximum 00 00 20
werage 20 20 20
Stock 20 00 00
Next maturty Spocia Repo. 00 20 00
‘Special Repo maturd from May 4t 8, 2020, 20 20 20
viAucton sae of CDV BCRP 00 00 00
Proposls received 20 20 20
fatur 00 00 00
Interest rate: Minmum 00 00 00
Maximum 20 20 20
Average 00 00 00
Stook 20 20 20
Next maturity COV BCRP 20 00 20
GOV BGRP maured from May 4 108, 2020, o0 o0 20
vilAucton sale of COLD BCRR 20 00 00
Proposals rocaived 00 00 00
Maturi 00 00 00
Intrest rate - Minimum 00 00 00
w 00 00 00
Average 00 00 00
ook 20 00 20
Next maturty COLD BCRP. 00 00 00
‘GDLD BCRP malured fom May 4 108, 2020. 00 00 00
i
Proposals received 3516 49329 49500
atr 14 14 4q
Interest ate - Minmum 020 0.19 0.19
Maximum 025 025 025
Average 024 024 024
Stock 24516 49129 4
Next maturty of e doposis (May. 4, 2020) 34516 49129 44908
Time Deposits matured from May 4 10.8, 2020, 34516 49129 44908
. Auclon sale of me deposits TP in domesic currency. 20 00 00
Proposals roceived 00 00 00
Maturiy 00 00 00
Interest rato - Minimum 00 00 00
Nasimum 00 00 00
Average 00 00 00
st
Next matuty of e doposis TP (Jun. 25, 2020) 3000 3000 3000
Timo Deposs TP matured from May 4t 8, 2020, 00 00 00
. Auction s of time diposits BN i comesic cur 20 20 20
Proposals recaived 20 20 00
ity 00 00 00
Interest rate - Minimum 00 00 00
Maximum 00 00 00
werage 00 00 00
Stock 00 00 00
Next maturity COR BCRP. 00 00 00
COR BCRP matured from May 4108, 2020. 20 20 20
siiAucton sae of CD BCRP-NR 00 00 20
roposals received 20 20 20
i 20 00 00
Intrest rato: Minimum 20 00 00
Maximum 20 20 20
Average 00 00 00
Stook 20 20 20
Next matury COR BCRP. 00 00 00
G BGRP-NR malured from May 4t 8, 2020, 00 00 00
shAucton sae of Swap operation i forsicn curency 20 20 20
Proposals recaived 00 00 00
Maturi 20 20 20
Intrestrate - Minimum 20 00 20
Maximum o0 o0 20
Average 20 00 00
Stock 00 00 00
Next maturiy Sw 20 20 20
Gross Curency Repo mature from May 4t 8, 2020, 20 20 00
20 20 20
Proposls received 20 20 20
Maturiy 00 00 00
Interest ate: Minmum 20 20 20
Maximum 20 00 00
Average 20 20 20
Stook 20 20 20
Next maturiy Swap freign currency 00 00 00
‘Swap forsign currency matured from May & (08, 2020 00 00 00
00 00 00
Proposals rocaived 20 00 00
Maturiy 20 20 20
Intrest rate - Minimum 00 00 00
Maximum 20 20 20
Average 00 00 00
Stock 00 00 00
Next maturiy Swap foreign currency 00 00 00
Swap forign currncy malured from May 4 18, 2020 00 00 00
20 20 20
Proposals received 00 00 00
Maturiy 00 00 00
Intrest rate - Minimum 00 00 00
Maximum 00 00 00
Average 00 00 00
Stook 75209 75209 73103
Next maturty FX Swap Sel (ay. 5, 2020) 2106 2106 6000
FX Swap Sel curency malured from May 4 0.8, 2020, 2106 11106 000
sbAucton Purchase FX Swap BCRP 00 00 00
Proposals received 20 20 o0
ot 20 00 00
Interest ate - Minmum 20 20 20
Maximum 20 20 20
Average 00 00 00
Stook 20 20 20
Next maturly Purchase FX Swap 00 00 00
FX Swap Purchase curency matured from May 4 .5, 2020 20 20 00
b . 20 01 20
i Purchase (millons of USS) 00 210 00
g0 exchange rae (51 USS) 20 a4 20
i Seng(millons o USS) 00 00 00
Average exchange rate (5. USS) 00 00 00
B o Publico 00 20 20
i Purchase (millons of USS) 00 00 00
i Seng(millons of USS) 20 20 20
! ot cp aceP, 20 00 20
i, Repurchase of CD BGRP and CD BGRP-NR o0 o0 20
i Purchase ol BTP 20 20 00
E 36866 30006 34907
fo-Central Bank monetary operations 00 00 00
. Swap operatons o foreign currency. 00 00 00
Feo (dal cfocve rate) 00015% 00015% 00015%
b, Outcome of the direct temporary buying securites (Repo) 20 20 20
Inerest 050% 050% 050%
. Monetay reguaton crcit 00 00 00
Intrestrate 000% 000% 000%
. Overnight deposit n domesic crrency
Intrestrate 0.15% 0.15% 0.15%
tho BCR at close of the day 1,030.7 5746 21347
oS0 () 72127 7654 7.08.1
3] 42 42 42
s) 20600 20126 19495
tc curency (% of enis) (1) 12 12 1.1
[&-Interbank market and Secondary market of COBCRP 00 00 00
5. Iterbark operatons (domestic curency) 5640 2650 3430
Intrestrato: Minimum Maximum / TEO 02500250025 0200250025 02500250025
b Interbank operations (frcign currency) 00 00 00
Intrest ate : Minimu  Maximum / Average 00 00 00
. Seconcary market of COBCRP and CDBCRP-NR 20 2700 00
8 month term (amount / average nterest rate) 00 160,000,89
9 month term (amount / average nterestratc) 00 Y 00
00 200042 00
Apr.27, 2020 50,0128 00

[7-Operations In the foreign exchange market (millions of USS)

Apr. 28, 2020
63

‘Apr. 28,2020
425

Fiowoforeign exchange posion djustad by forwards = a-+bi -ci + e+ 1 1006
Flowofforeign exchange posion = a-+ bl i+ o-+1 784 595 8
2.Spot purchases with o baing cosumers 3135 606 s
. purchases 252 3379 2789
i (Saes 1042 2113 3040
b Forward and swap purchases with non-banking costumers 246 2507 4280
i (Rodompton 00 7187 11053
4. nerbak peratons 3074 00
L st 520 4309
i o 380
o.Spot sles cus o NDF redermption and swaps 4502
. Purchases 11050
i Saes 6548
1. Change due to FX options. 300
5. Not oporatlons withaer fnancial instutons 519
. Monearyregaton 00
nerostrato 00000
Daec] 54
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