CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Feb. 26, 2018 Feb. 27, 2018 Feb. 28, 2018 Mar. 01, 2018 Mar. 02, 2018
1. Commercial bank current account before Central Bank operations 37417 44942 39924 28208 2799,9
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 50.0 2000 2000 255.0 50,0 200.0 50.0
Proposals received 2015 2985 6275 712,0 1050 5075 1865
Maturity 171d 28d 170d 350d 526d 28d 371d
Interest rate : Minimum 27 2,60 267 269 274 279 27
Maximum 2.7 281 269 269 2,74 295 27
Average 27 276 267 269 274 288 27
Stock 332053 338603 341103 341603 341603
Next maturity CD BCRP (Mar. 06 2018) 14291 14291 14291
CD BCRP matured from march 05 to 09, 2018
ii. Outcome of the buying auction sale securities (Repo) 3000 7000 1500,0
Proposals received 300.0 14003 2000,0
Maturity 1d 1d 3d
Interest rate : Minimum 3,00 3,05 3,00
Maximum 300 305 305
Average 300 3,05 303
Stock 2409.9 21099 2109.9 28099 3609,9
Next maturity Repo (Mar. 05, 2018) 300.0 300,0 15000
Repo BCRP matured _from march 05 0 09, 2018 300,0 1500,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12280 12280 12280 12280 12280
Next maturity COLD BCRP (Mar. 5, 2018) 500,0 500,0 500,0
COLD BCRP matured from march 05 to 09, 2018
iv. Auction sale of time deposits in domestic currency 25000 28030 10000 19751
Proposals received 29840 28030 1805,0 19751
Maturity 1d 1d 1d 1d
Interest rate : Minimum 2,78 282 285 2,75
Maximum 2,93 298 2,96 3,00
Average 287 287 292 2,89
Stock 30000 28030 29751
Next maturity of time deposits ( ) 3000,0 29751
Time Deposits matured from march 05 t0 09, 2018 3000.0 29751
v. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
stock 12000 12000 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0
Time Deposits TP matured from march 05 to 09, 2018
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1887.0 1887,0 18870 1887.0 18870
Next maturity COR BCRP (Apr 06, 2018) 1100 1100 1100
COR BCRP matured from march 05 to 09, 2018
vi. Auction sale of Swap oeration in foreian currency
oo
Interest rate : Minimum
Maximum
E 8300.1 8300.1 8300.1 8300.1 8300.1
Next maturity Swap (Mar. 09, 2018) 300,0 300,0 300,0
wan matured from march 05 o 09. 2018
Vi Aucion sale of Swan onerafion in foreian currency (Exnansion)
posals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 40500 40500 4050.0 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500.0 500,0 500,0
‘Swap foreign currency matured from march 05 to 09, 2018
ix Auction sale of Swap operation in foreign currency (Sustiution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 3530.0 35300 3530.0 35300 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0
Swap foreign currency matured from march 050 09, 2018
X Auction FX Swap Sell BCRP. 2000
Proposals received 565.0
Maturity 58d
Interest rate : Minimum 04
Maximum 07
Average 05
stock 9000 11000 11000
Next maturity FX Swap Sell (April 18, 2018) 500,0 500,0 500,0

FX Swap Sell currency matured from march 05 to0 09, 2018
X Auction Purchase FX Swap BCRP
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Purchase FX Swap ()

D . 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millions of USS)
ge exchange rate (1. USS)
il Selling  (millions of USS)
Average exchange rate (/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS) 700
il Selling  (millons 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 BT

3. Commercial bank current account before close of the day ST SCE3 e7:3 a0 OEERD
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0108% 0,0108% 0,0108% 0,0108% 0,0098%
b. Outcome of the direct temporary buying securites (Repo)
Interest rate 3,80% 3,.80% 3,80% 3,80% 3,80%
. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 5805 4175 2603 3000 605.9
Interest rate 1,75% 1,75% 1,75% 1,75% 1,75%
5. Commercial bank current account in the BCR at close of the day o2 e EX) L0 B
& Cumulative average resenve balances in domestic currency (millions of S/) () 70597 69538 69764 80345 77606
£ Cumulative average (% of to resene ©) 52 51 51 54 57
< Cumulative average current account in domestic currency (milions of S/) 22360 22025 21419 20832 28886
¢ Cumulaiive average current account in to resene o 16 16 16 21 21
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1396,0 14065 11832
Interest rate : Minimum / Maximum | Average 3,00/3,05/3,01 15252 15105 3,0003,05/3,00 2,75/3,05/3,00
b. Interbank operations (foreign currency) 56.5 3.0013,05/3,00 3,00/3,05/3.00 985 1255
Interest rate : Minimum / Maximum | Average 1,50/1,55/ 1,50 i X 1,50/1,55/ 1,50 1,50/1,55/ 1,50
. Secondary market of CDBCRP and CDBCRP-NR 1,50/1,55/1,52 150/1.55/ 151 2005 1510
6 month term (amount/ average interest rate) 29,0 145,0
12 month term (amount / average interes rate) 2901277 1050/2.67 100,0/2.69 65.0/2.69
24 month term (amount / average interest rate) 35,0/2.69
7. Operations in the foreign exchange market (millions of USS) el 1233201 12512018 EeD:1278201) R & &80 Mar 10232015
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 153 708 472 906 333
Flow offoreign exchange position =+ bii-ciii+e+1 256 1302 205 45,1
2. Spot purchases with non-banking costumers 08 1250 599
i, Purchases 2843 3648 256,4
i) Sales 2836 239,8 316,4
b. Forward purchases with non-banking costumers 2317 338 674
i, Pacted 1395 1811 1373
ii. Redemption 3711 2148 699
C. Forward sells with non-banking costumers 3194 1204 57.0
i, Pacted 1633 2894 1741
ii. Redemption 4826 160,0 17,0
4. Interbank operations
i spot 676,1 601,0 796,2
i Foward 100 20
. Spot sales due 1o NDF redemption and swaps. 919 8538 66,4
i, Purchases 105,2 4473 1156
i) Sales 133 3615 492
f. Change due to FX options 01 87 1s
. Net operations with other financial institutions. 18 07 44
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2490 32493 32497 32612 32639

() Preliminar information




