CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Jun. 04, 2018 Jun. 05, 2018 Jun. 06, 2018 Jun. 07, 2018 Jun. 08, 2018
1. Commercial bank current account before Central Bank operations 1369.2 24837 24575 29077 27845
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 209 300 300
Proposals received 244,2 157,0 1415
Maturity 185d 5454 36ad
Interest rate : Minimum 26 27 272
aximum 27 29 2,80
Average 27 28 278
Stock 270593 270593 270893 262204 262294
Next maturity CD BCRP (Jun. 12 2018) 904,9 904,9 904,9 210,0
D BCRP matured from jun 11 o 15, 2018 904,9 904,9 904.9 510,0
ii. Outcome of the buvina auction sale securites (Reno) 1500.0 7000 1000.0 10000 1000.0 1000.0 1000.0 500.0 600.0 500.0 1000.0 7000
Proposals received 3490,0 1500,0 22000 20500 10000 2050,0 1740,0 1050,0 12000 1300,0 2466,0 12200
Maurity 1d 7d 1d 1d 1d 1d 1d 1d 1d 1d 1d 7d
Interest rate : Minimum 291 2,98 275 292 278 293 2,75 2,90 288 311 283 2,75
291 298 275 292 283 293 285 290 296 311 313 295
Average 291 2,98 275 292 281 293 2,82 2,90 292 311 304 2,82
Stock 64099 59009 55099 43099 52600
Next maturty Repo (Jun. 11, 2018) 2500,0 24000 23000 22000
Repo BCRP matured from jun 11 10 15, 2018 33500 28500 24500 22000
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from jun 11 to 15, 2018
iv. Auction sale of time deposits in domesiic currency
Proposals received
Matrity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from jun 11 to 15, 2018
v. Auction sale of ime decosits TP in domestic curency
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 30000 30000 30000 30000 30000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0
Time Deposits TP matured from jun 11 to 15, 2018
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
Stock 510,0 510,0 510,0 5100 510,0
Next maturity COR BCRP (Jul 09, 2018) 510,0 5100 510,0 510,0
CDR BCRP matured from jun 11 to 15, 2018
vil. Auction sale of Swap operation in foreian Currency 200.0
Is receivect 5300
Maturity 185d
Interest rate : Minimum 32
‘Matmur 35
Averane 34
Stock 54831 54831 54831 5483.1 54831
Next maturity Swap (Jun. 13, 2018) 2250 2250 2250 2250
Swan matured from iun 11 10 15. 2018
Vil Auction sale of Swan oeration in foreian currency (Exoansion)
Pronosals received
Matity
Interest rate : Minimum
Maxmum
Average
Stock 12500 12500 12500 12500 12500
Next maturity Swap foreign currency (Sep 14, 2018) 800,0 800,0 800,0 800,0
Swap foreign currency matured from jun 1110 15, 2018
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 23000 23000 23000 23000 23000
Next maturty Swap foreign currency (Ago 24, 2018) 500,0 500,0 500,0 500,0
Swap foreign currency matured from jun 1110 15, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock 12601 12601 12601
Next maturty FX Swap Sell (Jul 03, 2018 ) 400,1 4001 400,1
FX Swap Sel currency matured from jun 11 t0 15, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
K
Next maturty Purchase FX Swap ()
FX Swap Purchase currency matured from jun 11 10 15, 2018
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
Average exchange rate (S/. US$)
Selling  (millions of USS)
rage exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
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
Purchase of BTP

3. Commercial bank current close of the da CTERE RatSS) atalSl 89 GEED

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 3,30% 330% 3,30% 3,30% 330%
. Monetary regulation credit

Interest rate
d. Ovenight deposits in domestic currency 3100 61,0 3700 2224 4000

Interest rate 1,50% 1,50% 1,50% 1,50% 1,50%

5. Commercial bank current account in the BCR at close of the day a3 g2 oSLS o) GEERD
& Cumulative average reserve balances in domestic currency (milions of S/) (') 9142,7 98141 97005 93919 93898
t cumul reserve balances in liabilities subject to reserve requirements) () 66 71 70 68 68
¢ Cumulative average current account in domesiic currency (millions of S/) 42948 50029 49203 46010 45989

I account in domest (9% of liabiles subject 10 G} 31 37 36 33 33
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) § 4 10288 10984
Interest rate : Minimum / Maximum | Average 2,7512,75/2.75 2,7512,8012,75 2,7512,7512,75 2,75/2,85/2.78
b. Interbank operations (foreign currency) 180 70 24,0 220
Interest rate : Minimum / Maximum | Average 1,75/1,75/1.75 1,75/1,7511,75 1,75/1,75/1,75 1,75/1,75/1,75
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

O (millions of USS) Jun. 01 2018 Jun. 04 2018 Jun. 05 2018 Jun. 06 2018 Jun. 07 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1118 22 230 1008 2373
Flow of foreign exchange position = a + b -c.i + e +{ 364 -109,1 954
a. Spot purchases with non-banking costumers 248 647 535

i Purchases 257,4 3338
i) Sales 2822 4873
b. Forward purchases with non-banking costumers 1240 A58
270,4 3426
1464 358,4
C. Forward sells with non-banking costumers 1506 3486
Pacted 2245 5286
) Redemption 649 8772
d. Interbank operations
Spot 823,9 637,2 10835
Foward 48,0 330
. Spot sales due to NDF redemption and swaps 332 707 5754
Purchases 283,9 2445 8753
Sales 250,6 1738 299,9
1. Change due to FX options 39 64 01
9. Net operations with other financial institutions 04 40 15
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32117 32720 32708 32506 32608
() Preliminar information




