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

(Millions of Soles)

Jul. 02,2018 Jul. 03, 2018 Jul. 04, 2018 Jul. 05, 2018 Jul. 06, 2018
1. Commercial bank current account before Central Bank operations 3232 9773 20550 19387 24450
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 30.0 300 30,0
Proposals received 236,0 135,0 1330
Maturity 185d 548d 3624
Interest rate : Minimum 26 27 26
aximum 26 27 27
Average 26 27 27
Stock 266043 266043 266343 266643 266643
Next maturity CD BCRP (Jul. 10 2018) 7501 750,1 750,1 7501 750,1
CD BCRP matured from jul 09 0 13, 2018 27612
ii. Outcome of the buying auction sale securities (Repo) 25000 2000 10000 10000( 20000 3000 10000 2500 | 10000 3000 12000 | 10000 300,0 11001 | 10000 2000 7000
Proposals received 50000 5000 15800 11790 35800 8050 18000 5490 | 20000 685.0 14490 | 17990 700,0 14490 | 12990 335,0 849,0
Maturity 1d 185d 7d 1d | 1d 1844 7d 1d 1d 184d 1d 1d 7d 1d 3d 367d 3d
Interest rate : Minimum 284 342 283 275 | 281 330 2,76 281 279 326 275 2,77 279 275 277 3,76 275
Maxmum 315 344 3,00 201 | 288 353 2,87 281 282 346 278 281 290 278 286 376 271
Average 290 343 289 283 | 284 351 281 281 281 338 276 2,79 283 2,76 280 3,76 276
Stock 86000 81500 79000 79001 77000
Next maturty Repo (Jul. 09, 2018) 40000 27500 2400,0 21001 27500
Repo BCRP matured_from jul 09 (0 13, 2018 47000 29500 24000 21001 40500
Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from jul 09 o 13, 2018
iv. Auction sale of time deposits in domesiic curtency
Proposals received
Maturity
Interest rate : Minimum
Average
stock
Next maturity of time deposits ( )
Time Deposits matured from jul 09 0 13, 2018
i time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 33000 33000 33000 33000 33000
Next maturity of time deposits TP (Jul 24, 2018) 500,0 500,0 500,0 500,0 500,0
Time Deposits TP matured from jul 09 to 13, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest ate : Minimum
Average
stock 510,0 510,0 510,0 510,0 510,0
Next maturity COR BCRP (Jul 09, 2018) 510,0 5100 510,0 5100 510,0
CDR BCRP matured from jul 09 to 13, 2018
i usion sale of Swap overaion i orian curtency
Maturity
Interest rate : Minimum
Maxmum
soc 4508.0 45080 45080 45080 45080
Next maturity Swap (Jun. 28, 2018) 200,0 2000 200,0 200,0 200,0
‘Swao maured from iul 09 to 13. 2018
il Auction sale of Swan operation in foreicn curreney (xnansion)
Pronosals received
Manri
Interest rate : Minimum
Maxmum
Average
Stock 12500 12500 12500 12500 12500
Next maturity Swap foreign currency (Sep 14, 2018) 800,0 800,0 800,0 800,0 800,0
Swap foreign curtency matured from jul 09 to 13, 2018
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 23000 23000 23000 23000 23000
Next maturty Swap foreign curtency (Ago 24, 2018) 500,0 500,0 500,0 5000 500,0
‘Swap foreign currency matured from jul 08 10 13, 2018
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock 12601 860.0 860.0 860.0 4000
Next maturty FX Swap Sell (Jul 09, 2018 ) 4001 60,0 4600 60,0 400,0
FX Swap Sel currency matured from jul 09 t0 13, 2018 860,1 460,0 460,0 60,0 400,0

Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
Maximum
Average
Stock

Next maturity Purchase FX Swap (
FX Swap Purchase curtency matured fom jul 09 o 13, 2018
b. Central Bank foreign curency operations at over-the-counter
i. Purchase (millions of US$)
rage exchange rate (S/. US$)
i. Selling (millons of USS)
\verage exchange rate (S, USS)
c. Operations with Tesoro Publico (millions of USS)
. Purchase (millions of USS) 49 49 49 49
i. 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
Purchase of BTP
3. Commercial bank current account before close of the day 43468 45273 45250 43088 43450
4 Central Bank monetary operations
a. Swap operations of foreign curency.

Fee (daily efective rate) 0,0077% 0,0077% 0,0077% 0,0076% 0,0087%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 330% 3,30% 330% 3,30% 3,30%
. Monetary regulation credit
Interest rate
d. Ovenight deposits in domestic currency 243 314 214 250 1300
Interest rate 1,50% 1,50% 1,50% 1,50% 150%
5. Commercial bank current account in the BCR at close of the day 43225 44929 45037 42838 42150
 Cumulative average balances « of S () 73011 80389 78517 82412 84769
balances liabilies subject o reserve requirements) () 57 61 57 59 61
¢ Cumlative average current account in domestic currency (millions of S/) 2526,0 32608 30204 34020 36293
c a (%of labiliies subject o G} 20 25 22 25 26

6. Interbank market and Secondary market of COBCRP

a. Interbank operations (domesic currency) 3 9788 X 1000,7 10710
Interest rate : Minimum / Maximum | Average 2,7512,75/2.75 2,7512,7512,75 2,7512,75/2.75 2,7512,7512,75 2,7512,75/2,75
b. Interbank operations (foreign currency) 25,0 56,5 1275 1400 119,0
Interest rate : Minimum / Maximum | Average 2,00/2,00/2,00 2,0012,0012,00 2,0012,00/2,00 2,0012,00/2,00 2,00/2,00/2,00
c. Secondary market of CBCRP and CDBCRP-NR 84,0 40 22,
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)
7. Operations in the foreign exchange market (millions of USS) Jun. 28 2018 Jul. 02 2018 Jul. 03 2018 Jul. 04 2018 Jul. 05 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 03 510 1065 825
Fiow of foreign exchange position = a +bii -c.i + e +{ 734 210,9 443 1005
a. Spot purchases with non-banking costumers 01 1207 171 659
4919 3931 2304 2435
491,9 272,4 2133 1775
b. Forward purchases with non-banking costumers 741 22.2. 476 246
Pacted 1698 250,8 2276 574
) Redemption 95,7 2731 180,0 3238
C. Forward sells with non-banking costumers. 1476 1291 7.8 416
Pacted 2169 4368 172,0 73
3 Redemption 693 3076 94,2 58
d. Interbank operations
i spot 499,2 626,3 5655 4855 7055
Foward 40,0 80,0 1600 45
. Spot sales due to NDF redemption and swaps 501 1185 52 1499
654 2788 57 3215
152 160,2 05 4714
f. Change due to FX options. 02 86 -0 02
9. Net operations with other financial institutions 32 63 24 40
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 32721 32884 3,2860 32910 32000

() Preliminar information




