CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Jan. 22, 2018 Jan. 23, 2018 Jan. 24, 2018 Jan. 25, 2018 Jan. 26, 2018
1. Commercial bank current account before Central Bank operations 22425 20767 20220 2846,1 2890,7
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 300 300 300 1000 1435 700
Proposals received 161,0 161,0 1740 361,0 | 264,0
Maturity 178d 533 d 350d 81d 174d 3a9d
Interest rate : Minimum 27 27 27 269 2,70 272
axmum 27 28 27 2,70 2,72 2,72
Average 27 27 27 270 2,72 272
Stock 311568 311568 311868 309828 312963
Next maturity CD BCRP (Feb. 06 2018) 234,0 234,0 14300
CD BCRP matured from january 29 to february 02, 2018 2340 234,0
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 21099 21009 21009 21009 21009
Next maturity Repo (Jun. 4, 2018) 300.0 300,0 300,0
Repo BCRP matured from january 29 to february 02, 2018
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 16280 16280 16280 16280 16280
Next maturity CDLD BCRP (Jan. 29, 2018) 4000 4000 400,0
CDLD BCRP matured from january 29 to february 02, 2018
iv. Auction sale of e deposits in domestic currency 5000 500,0 7000 13000 12129
Proposals received 985.6 868,2 12075 16165 12129
Maturity 1d 1d 1 1d 3d
Interest rate : Minimum 272 272 2,66 2,59 255
Maximum 2,85 280 2,78 279 3.00
Average 2,79 278 2,75 2,73 273
Stock 5000 5000 7000 13000 12129
Next maturity of ime deposits (Jan. 26, 2018) 500,0 700,0 12129
Time Deposits matured from january 29 to february 02, 2018 500.0 700.0 12129
v. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
imum
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 january 29 to february 02, 2018
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
dmum
Average
Stock 835,0 8350 835,0 8350 8350
Next maturity COR BCRP (Feb 15, 2018) 835.0 8350 835,0
COR BCRP matured from january 29 to february 02, 2018
vi. Auction sale of Swap oeration in foreian currency
e
Interest rate : Minimum
Maximum
E 83001 83001 83001 8300.1 83001
Next maturity Swap (Mar. 07, 2018) 300,0 300,0 300,0
‘Swan malured from ianuary 29 to february 02. 2018 30010 000 30010
Vil Auctian sale of Swan onerafion in foreian eurrency (Exnansian)
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500.0 500,0 500,0
Swap from january , 2018
ix Auction sale of Swap operation in foreign currency (Sustiution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300 35300
Next maturity Swap foreign currency (Apr 20, 2018) 200,0 200,0 150,0
Swap from january 02,2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured fiom january 29 to february 02, 2018
Xi. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
P from january ary 02, 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
Average exchange rate (S/. USS)
il Selling  (millions of USS)
Average exchange rate (S/. USS)
<. Operations with Tesoro Publico (millons of USS)
i. Purchase (millons of USS)
il Selling  (millons of USS)
4. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP

3. Commercial bank current account before close of the day Sues SEiy 222 Sen SEED

4. Central Bank monetary operations
. Swap operations of foreign currency.

Fee (dally efective rate) 0,0109% 0,0109% 0,0109% 0,0110% 0,0099%
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 2280 1746 1811 1606 2859

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 S Sam SE00) e SUE0
& Cumulative average resenve balances in domestic currency (millions of S/) () 74524 74633 72810 72151 71516
t Cumulative average (% of to resene ©) 55 55 54 53 53
< Cumulative average current account in domestic currency (milions of S/) 26732 26155 25528 25023 24475
 Cumulaiive average current account in to resene o 20 20 19 19 18

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) . : 1750,0 8215 !

Interest rate : Minimum / Maximum | Average 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00
b. Interbank operations (oreign currency)
Interest rate : Minimum / Maximum | Average
. Secondary market of CDBCRP and CDBCRP-NR 1325 2250 300 700 [
6 month term (amount / average interest rate) 8001265 3001273 60,0/2,72
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) JaR1212018 s 3 60 Jan2s12018 o 83 & Jang2sp201y
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+1 103,0 363 54,0 107,0 1374
Flow offoreign exchange position =+ bii-ciii+e+1 372 -108,0 201 384 1207
2. Spot purchases with non-banking costumers 503 850 46 127

i, Purchases 349,0 178,7 255,9 274,0
i) Sales 2087 263,7 2605 386,7
b. Forward purchases with non-banking costumers 821 948 556 2177
i, Pacted 840 146,2 509 1975
ii. Redemption 19 514 43 3152
C. Forward sells with non-banking costumers 152 264 883 987
i, Pacted 843 1028 268,6 265,7
ii. Redemption 69,1 764 1804 364,4
4. Interbank operations
i spot 347.2 3153 4268 979.1
i Foward 50 220 490
. Spot sales due 1o NDF redemption and swaps. 568 31 1501 395
i, Purchases 575 502 160.1 3519
i) Sales 08 471 10 3124
f. Change due to FX options A2 33 A3 23
. Net operations with other financial institutons. 25 a1 16 18
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32159 32141 32180 32122 32001
() Preliminar information




