CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

May. 14, 2018 May. 15, 2018 May. 16, 2018 May. 17, 2018 May. 18, 2018
1. Commercial bank current account before Central Bank operations 36051 45023 34317 2903,9 1858,7
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 50,0 250.0 2500 50.0
Proposals received 2720 1047,0 818.4 1720 13245 1049,0 2610
Maturity 178d o1d 177d 540d 90d 176d 357d
Interest rate : Minimum 25 250 254 268 254 256 26
aximum 26 256 258 2,70 257 2,60 26
Average 26 255 57 270 255 258 26
Stock 261604 261044 267294 26644.4 266444
Next maturty CD BCRP (Jun. 07 2018) 506.0 160,0 904,9
D BCRP matured from may 2110 25, 2018 666.0 160,0
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2809.9 2809.9 2809.9 28099 2809.9
Next maturty Repo (Jun. 04, 2018) 300.0 300,0 300,0
Repo BCRP matured from may 21 10 25, 2018
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from may 21 to 25, 2018
iv. Auction sale of time deposits in domestic curtency 10000 17000 10000 6958 3000
Proposals received 20485 23129 13611 698,1 914,0
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 212 218 220 2,20 225
Maximum 240 265 254 272 240
Average 227 238 240 2,49 232
Stock 10000 17000 10000 6958 3000
Next maturity of ime deposits (May 18, 2018 ) 1000,0 1000,0 300,0
Time Deposits matured from may 21 to 25, 2018 1000.0 10000 300,0
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 3000.0 30000 3000.0 3000.0 30000
Next maturity of time deposits TP (Jan 20, 2018) 300.0 300,0 300,0
Time Deposits TP matured from may 21 to 25, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 510,0 510,0 510,0 510,0 510,0
Next maturty COR BCRP (Jul 09, 2018) 510,0 510,0 510,0
‘CDR BCRP matured from may 21 to 25, 2018
i Aucion sale of Siap operaion i forlan cuency
Maturity
Interest rate : Minimum
Mavimur
soc 52831 52831 52831 52831 52831
Next maturity Swap (Jun. 01, 2018) 300,0 300,0 300,0
Swao matured from mav 21 to 25. 2018
il Auction sale af Swan onerafion in foreian currency (Exnansion)
Provosals received
aturity
Interest rate : Minimum
Maximum
Average
Stock 12500 12500 12500 12500 12500
Next maturity Swap foreign currency (Sep 14, 2018) 800,0 800,0 800,0
Swap foreign currency matured from may 21 to 25, 2018
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 25800 25800 2580.0 25800 23000
Next maturity Swap foreign currency (Ago 24, 2018) 280,0 280,0 500,0
Swap foreign currency matured from may 21 10 25, 2018 280,0 280,0
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12601 12601 12601
Next maturty FX Swap Sell (Jul 03, 2018 ) 400,1 4001 400,1

FX Swap Sell currency matured from may 21 to 25, 2018
Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
taimum
Average

Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from may 21 10 25, 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
rage exchange rate (S/. USS)
ii.Selling(millions of USS)
Average exchange rate (S/. US$)
. Operations with Tesoro Publico (miions of USS)
i, Purchase (millons of USS) 136
i 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. Commercial bank current close of the day BEE B80R SR/ 8ERR LN/
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0077% 0,0077% 0,0077% 0,0077% 0,0087%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 330% 3,30% 330% 3,30% 330%
. Monetary regulation credit
Interest rate
d. Ovenight deposits in domestic currency 1050 622 1070 81 1710
Interest rate 1,50% 1,50% 1,50% 1,50% 150%
5. Commercial bank current account in the BCR at close of the day B g0l Sy Ly DEETH/
& Cumulative average reserve balances in domestic currency (milions of S/) (') 81447 81874 80049 78958 79202
t cumul resenve balances in liabilies subject o reserve requirements) () 59 59 58 57 57
¢ Cumlative average current account in domestic currency (millions of S/) 32129 31558 30695 31219 30255
I account in domest (%of labiliies subject o G} 23 24 22 21 22
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domesic currency) 8 I 10214 867,0 1216,7
Iterest rate : Minimum / Maximum / Average 2,75/2,7512,75 2,7512,7512,75 2,75/2,7512,75 2,7512,75/2,75 2,7512,7512,75
b. Interbank operations (foreign currency) 2215 1730 56.5 450 65
Iterest rate : Minimum / Maximum / Average 1,75/1,75/1.75 1,75/1,75/1,75 1,75/1,75/1,75 1,75/1,75/1,75 1,75/1,75/1,75

c. Secondary market of CDBCRP and CDBCRP-NR
& month term (amount / average interest rate)
12 month term (amount / average interes rate) 500/2558
24 month term (amount / average interest rate)

7. Operations in the foreign exchange (millions of US$) May 1112015 May R i12018 hay §1512015 ey J1012018 May 31742015
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 509 595 250 179 836
Flow of foreign exchange position = a +bii -c.i + e +{ 1195 106,5 832 725
a. Spot purchases with non-banking costumers 1105 293 127 633

i Purchases 3583 350,9 2337 268,2
i) Sales 2478 3216 2209 3314
b. Forward purchases with non-banking costumers 457 497 323 2058
i Pacted 148,0 124,0 1002 1055
ii.) Redemption 1023 1737 1325 3113
C. Forward sells with non-banking costumers 1205 749 125 3621
Pacted 2521 286,0 202,4 4123
ii. Redemption 1316 211,0 1699 7743
d. Interbank operations
i spo 1360,1 848,1 10455 1012,1 12346
i Foward 160 150 200 85,0 100
. Spot sales due to NDF redemption and swaps 325 2714 1001 1086 4513
1293 3275 2096 1687 753,6
%68 56,1 100,4 60,0 3023
1. Change due to FX options 152 34 58 37 03
9. Net operations with other financial institutions 59 09 54 07 26
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32598 32593 32710 32676 32735

() Preliminar information




