CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Mar. 05, 2018 Mar. 06, 2018 Mar. 07, 2018 Mar. 08, 2018 Mar. 09, 2018
1. Commercial bank current account before Central Bank operations 33919 51478 49768 61085 5629,6
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 242 50,0 200.0 269.0 500 2432 2615 3005 2800
Proposals received 280,0 702,0 228,0 7150 7850 212,7 10882 926,5 8585 613,0
Maturity 183d 182d 519d 92d 181d 364d 180d 364d 179d 363d
Interest rate : Minimum 27 27 265 2,60 260 266 264 266 250 2,64
axmum 27 27 265 2,70 267 2,66 266 267 266 2,66
Average 27 27 265 2,66 267 266 266 267 265 2,65
Stock 342103 330237 335427 322358 328163
Next maturity CD BCRP (Mar. 06 2018) 14201 19200 12610
CD BCRP matured from march 05 to 09, 2018 14201 19200 28389
ii. Outcome of the buying auction sale securities (Repo) 600.0
Proposals received 8503
Maturity 1d
Interest rate : Minimum 3,00
305
Average 3,00
Stock 27099 21009 21009 21009 21009
Next maturity Repo (Mar. 05, 2018) 600,0 300,0 300,0
Repo BCRP matured  from march 05 1o 09, 2018 600,0
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 7280
Next maturity CLD BCRP (Mar. 5, 2018) 728,0
CDLD BCRP matured from march 05 to 09, 2018 728,0
iv. Auction sale of e deposits in domestic currency 11000 14000 10000 1400,0 800,0 1150,0
Proposals received 28253 3857.3 2520,0 3380,6 2639,0 31285
Maturity 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 2,70 253 2,69 252 240 2,28
Maximum 290 276 275 265 254 243
Average 285 266 2,73 257 247 2,37
Stock 11000 14000 24000 19500
Next maturity of time deposits ( ) 14000 19500
Time Deposits matured from march 05 t0 09, 2018 14000 19500
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 march 05 to 09, 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 march 05 t0 09, 2018
vi. Auction sale of Swap oeration in foreian currency
oo
Interest rate : Minimum
Maximum
E 83001 83001 83001 8300.1 80001
Next maturity Swap (Mar. 09, 2018) 300,0 300,0 700,0
wan matured from march 05 (0 09. 2018 30010 000
Vil Auctian sale of Swan onerafion in foreian eurency (Exnansian)
vosals 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 march 05 to 09, 2018 5000
ix Auction sale of Swap operation in foreign currency (Sustiution)
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 from march 050 09, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 11000 11000 11000
Next maturity FX Swap Sell (April 18, 2018) 500,0 500,0 500,0
FX Swap Sell currency matured from march 05 t0 09, 2018
Xi. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
D . 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
ge exchange rate (1. USS)
il Selling  (millions of USS)
Average exchange rate (/. 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 SEE0 EEED SOSTY OEED RS
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0107% 0,0107% 0,0107% 0,0107% 0,0107%
b. Outcome of the direct temporary buying securites (Repo)
Interest rate 3,80% 3,.80% 3,80% 3,55% 330%
. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 537.3 4249 2425 3611 8605
Interest rate 1,75% 1,75% 1,75% 1,75% 1,50%
5. Commercial bank current account in the BCR at close of the day S0s e BEEY 22 22355)
& Cumulative average resenve balances in domestic currency (millions of S/) () 81923 82024 82433 7592,7 80505
£ Cumulative average (% of to resene ©) 60 60 60 56 59
< Cumulative average current account in domestic currency (milions of S/) 34269 35315 34202 34076 32777
¢ Cumulaiive average current account in to resene o 25 25 25 20 24
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) . X 6205 863,7 11852
Interest rate : Minimum / Maximum | Average 3,00/3,00/3,00 3,0003,05/3,00 3,00/3,00/3,00 2,75/3,00/2,97 2,7512,75/2,75
b. Interbank operations (foreign currency) 315 6L5 730 1085 125
Interest rate : Minimum / Maximum | Average 1,50/1,55/ 1,50 1,501/1,55/ 1,50 1,50/1,50/ 1,50 1,50 11,55/ 1,51 1,50/1,50/1,50
. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount/ average interest rate) 301268
12 month term (amount / average interes rate) 50.0/2.66
24 month term (amount / average interest rate) 50,0/2,65
7. Operations in the foreign exchange market (millions of USS) e 10212015 Mar J0Ske015 Mar 0612015 Mer 0742018 Mar 0612015
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 263 450 22
Flow offoreign exchange position =+ bii-ciii+e+1 347
2. Spot purchases with non-banking costumers 389
i, Purchases 246,1
i) Sales 207,2
b. Forward purchases with non-banking costumers 19
i, Pacted 845
ii. Redemption 924
C. Forward sells with non-banking costumers 219
i, Pacted 1311
ii. Redemption 1032
d. Interbank operations
i spot 835.0 686,5 4286 543,6
i Foward 7.0 280 110
. Spot sales due 1o NDF redemption and swaps. 1718 7.6 116 269.9
i, Purchases 2019 1405 1027 3265
i) Sales 300 1481 912 566
f. Change due to FX options 03 39 -l 04
. Net operations with other financial institutions. 28 1533 49 o1
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2586 32498 32512 3,2556 32550
() Preliminar information




