CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Feb. 19, 2018 Feb. 20, 2018 Feb. 21, 2018 Feb. 22, 2018 Feb. 23, 2018

1. Commercial bank current account before Central Bank operations 37984 38918 30209 34225 29483

2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations

i, Auction sale of CD BCRP 500 500 500
Proposals received 2310 185,0 1790
Maturity 178d 533 d 355d
Interest rate : Minimum 27 27 27
axmum 27 28 27
Average 27 28 27
Stock 33328,0 333280 333809 331553 331553
Next maturity CD BCRP (Feb. 22 2018) 300,0 300,0 14201
CD BCRP matured from february 19 t0 23, 2018 300,0 300,0
il. Outcome of the buvina auction sale securites (Reoo) 3000 300.0 3000
Proposals received 480,0 510,0 3800
Maturity 1d 3d 3d
Interest rate : Minimum 315 323 3,05
315 323 305
Average 315 323 3,05
Stock 21099 21009 21009 24099 27099
Next maturity Repo (Feb. 6, 2018) 300.0 300,0 600,0
Repo BCRP matured  from february 19 0 23, 2018 600,0
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
CDLD BCRP matured from february 19 to 23, 2018
iv. Auction sale of time deoosits in domestic currency 3001 1900.0 500.0 2000.0 19000 20000 19999
Proposals received 8919 2020,1 954,0 20709 23968 25778 31056
Maturity 7d 1d 7d 1d 1d 1d 3d
Interest rate : Minimum 292 2,67 294 284 282 2,80 278
Maximum 3,00 3,00 298 293 296 2,99 294
Average 299 2,95 299 295 291 2,90 288
Stock 40003 41001 35001 31000 28000
Next maturity of time deposits (Feb. 19 2018) 24002 2400,1 23000
Time Deposits matured from february 19 to 23, 2018 34003 28003 28000
v. Auction sale of time deosits TP in domesic curtency
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 february 19 to 23, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
dmum
Average
Stock 1887.0 1887,0 18870 1887.0 18870
Next maturity COR BCRP (Apr 06, 2018) 1100 1100 110,0
CDR BCRP matured from february 19 to 23, 2018
vi. Auction sale of Swab operation in foreian currency
oo
Interest rate : Minimum
Maximum
E 83001 83001 83001 8300.1 83001
Next maturity Swap (Mar. 09, 2018) 300,0 300,0 300,0
Swan matured from february 19 o 23. 2018
Vi Auction sale of Swao oberation in forelan currency (Exoansion)
oosals 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 foreign currency matured from february 1 to 23, 2018
ix Auction sale of Swan oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 35300 35300 35300 35300 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0
‘Swap foreign currency matured fom february 19 10 23, 2018
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 900.0 900.0 9200,0
Next maturity FX Swap Sell (April 18, 2018) 500,0 500,0 500,0
FX Swap Sell currency matured from february 19 to 23, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase curtency matured from february 19 0 23, 2018
b. Central Bank foreian 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)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millions of USS)
il Selling  (millons of US$)
d. Operations at the Secundarv 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 £E SERD L0102 86D S

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 1180 2840 938 2228 614

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 SR 0TS Ed) BeEy &8
& Cumulative average resenve balances in domestic currency (millions of S/) () 98365 100774 73387 72899 71769
£ Cumulative average (% of to resene ©) 71 73 53 53 52
< Cumulative average current account in domestic currency (milions of S/) 49553 25451 24705 24020 23622
¢ Cumulaiive average current account in to resene o 36 38 18 18 17

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) . 1096,0 1487,0 15220 17330

Interest rate : Minimum / Maximum | Average 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,05/3,01 3,0003,20/3,10 3,00/3,15/3,10
b. Interbank operations (foreign currency) 2020 2525 165.0 1335 185.0
Interest rate : Minimum / Maximum | Average 1,50/1,55/ 1,51 1,5011,55/ 1,51 1,50/1,55/ 1,50 1,50 11,55/ 1,50 1,50/1,55/ 1,51
. Secondary market of CDBCRP and CDBCRP-NR 15
6 month term (amount/ average interest rate) 151270
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) Eeb}1632015 R & &5 Eeb1203201) 2112018 Eebi2232018
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 623 763 258 57,7 513
Flow offoreign exchange position =+ bii-ciii+e+1 1104 510 -110,9 53,7
2. Spot purchases with non-banking costumers -106.6 551 198 497

i, Purchases 2379 2412 2178 2805
i) Sales 3445 1861 337,6 3302
b. Forward purchases with non-banking costumers 1614 419 1126 -49.8
i, Pacted 2422 153 1921 196,8
ii. Redemption 808 33 796 246,6
C. Forward sells with non-banking costumers 1116 234 1646 -160.2
i, Pacted 1725 624 2280 2255
ii. Redemption 60,9 38,9 635 385,7
d. Interbank operations
i spot 5152 4840 7722 8243
i Foward 300 460 112
. Spot sales due 1o NDF redemption and swaps. 348 338 18 1433
i, Purchases 352 2384 625 3828
i) Sales 04 2046 643 2396
f. Change due to FX options 68 Al 52 54
. Net operations with other financial institutions. 33 37 54 82
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32418 32496 32525 3,2475 32502
() Preliminar information




