CENTRAL RESERVE BANK OF PERU
JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Mar. 12, 2018 Mar. 13, 2018 Mar. 14, 2018 Mar. 15, 2018 Mar. 16, 2018
1. Commercial bank current account before Central Bank operations 49874 59462 55172 5659.4 29552
2. Monetary and exchange Central Bank operations before close of the day

a. Central Bank monetary operations
1. Auction sale of CD BCRP 500 357.0 505.0 300.0 300.0 500 5000 300.1 500 7405 300.0 4330
Proposals received 2715 950,0 901,0 14025 8065 205,0 956,0 9875 259,1 11075 7865 635,0
Maturity 183d 183d 360d 93d 366 d 547d 181d 365d 364d 180d 364d 179d
Interest rate : Minimum 264 2,64 264 2,60 260 263 2,59 260 259 2,59 260 26
aximum 2,65 2,64 265 2,60 2,60 263 2,60 2,60 259 2,60 2,62 26
Average 2,65 2,64 265 2,60 260 263 2,60 260 259 2,60 260 26
Stock 337283 330673 339174 334300 338630
Next maturity CD BCRP (Mar. 20 2018) 12610 15779 15779 710,0 710,0
CD BCRP matured from march 19 o 23, 2018 28389 15779 15779 710,0
ii. Outcome of the buvina auction sale securites (Reno)
Proposals received
Matrity
Interest rate : Minimum
Average
Stock 21099 21099 21009 21009 21009
Next maturty Repo (Jun. 04, 2018) 300.0 300,0 300,0 300,0 300,0
Repo BCRP matured from march 19 0 23, 2018
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured fiom march 19 to 23, 2018
iv. Auction sale of ime deposits in domesiic currency 750.0 7000 1000.0 12000 1000.0 5000 10000 | 10000 500.0 1200.0 2495 5775
Proposals received 2208,0 1864.8 22160 1883,2 16310 10410 18394 | 19515 10455 16375 2495 5775
Matrity 1d 1d 1d 1d 1d 7d 1d 1d 7d 1d 7d 3d
Interest rate : Minimum 229 2,00 2,06 2,00 2,02 2,08 2,00 204 2,05 2,00 220 198
Maximum 239 220 219 213 214 250 2,08 211 241 232 274 274
Average 236 211 214 2,06 210 238 2,06 207 2,37 2,09 253 2,26
Stock 14500 22000 2500.0 32000 18270
Next maturity of ime deposits (Mar 19, 2018 ) 1450,0 22000 1000,0 22000 5775
Time Deposits matured from march 19 to 23, 2018 14500 22000 22000 18270
v. Auction sale of ime deoosits TP in domestic curency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12000 12000 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0 300,0
“Time Deposits TP matured from march 19 to 23, 2018
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
Stock 1887.0 1887.0 1887.0 18870 18870
Next maturty CDR BCRP (Apr 06, 2018) 1100 1100 1100 110,0 110,0
COR BCRP matured from march 19 to 23, 2018
i Auion sle of Swap operaion n forian urtency
Pronaals e
Interest ate : Minimum
Matmur
soc 80001 80001 80001 80001 80001
Next maturity Swap (Var. 28, 2018) 700,0 700,0 700,0 700,0 700,0
Swan matured from march 19 to 23. 2018
Vil Auction sale of Swan operation in foreian currency (Exoansion)
Pronosals received
Matity
Interest rate : Minimum
Maxmum
Average
Stock 40500 40500 40500 40500 35500
Next maturity Swap foreign currency (Apr 06, 2018) 500,0 500,0 500,0 500,0 500,0
Swap foreign currency matured from march 19 to 23, 2018 500.0 500.0 5000 5000
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 35300 35300 35300 3530,0 3530,0
Next maturty Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0 150,0 150,0
Swap foreign currency matured from march 19 to 23, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 11000 11000 11000 11000 11000
Next maturity FX Swap Sel (April 18, 2018) 500,0 500,0 500,0 500,0 500,0
FX Swap Sell currency matured from march 19 to 23, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from march 1910 23, 2018
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
rage exchange rate (S/. USS)
ii.Selling (millions of USS)
je exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
ii.Selling (millions of USS)
d. Oerations 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 close of the da BEER S0 B SEEH GRS
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efective rate) 0,0070% 0,0077% 0,0077% 0,0077% 0,0087%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 330% 330% 3,30% 3,30% 3,30%
. Monetary regulation credit
Interest rate
d. Ovenight deposits in domestic currency 1300 2147 254 14 1.8
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 R0 BEES BEEy/ SETH G0
& Cumulative average reserve balances in domestic currency (milions of S/) (') 78400 79662 77085 76993 76519
t cumul reserve balances in liabilies subject o ¢ 58 58 57 57 56
¢ Cumulative average current account in domesiic currency (millions of S/) 3079,1 31880 29276 29093 28461
account in domest (9% of labiles subject 0 rest G} 23 23 21 21 21
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic curency) 20730 X 922, .
Interest rate : Minimum / Maximum | Average 2,7002,75/2.75 2,7512,75/2.75 2,7512,75/2.75 2,5012,75/2,56
b. Interbank operations (foreign currency) 1375 885 970 770
Interest rate : Minimum / Maximum | Average 1,50/1,55/1,51 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate) 6501265
12 month term (amount / average interes rate)
24 month term (amount / average interest rate 200/263 300/263
7. Operations inthe forelgn exchange. (millions o US$) Mar. 09 2018 Mar. 12 2018 Mar. 13 2018 Mar. 14 2018 Mar. 15 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1028 2018 908 359 797
Flow of foreign exchange position = a +bii -c.i + e +{ 57 714 106 1202
a. Spot purchases with non-banking costumers 36 360 11 1105
i Purchases 228,0 2405 2618 3119
i) Sales 2204 2765 272;8 201,4
b. Forward purchases with non-banking costumers 59.9 1268 50 264
Pacted 1403 815 2514 522
3 Redemption 805 2083 256,4 257
C. Forward sells with non-banking costumers 385 38 45.7 67.3
Pacted 2853 1613 3188 196,3
2 Redemption 3238 1575 2731 1290
d. Interbank operations
Spot 544,7 5245 458,1 882,7 834,6
Foward 390 200 180 100
. Spot sales due to NDF redemption and swaps 2529 880 1634 a8 1019
Purchases 3199 1184 3105 2724 1256
i) Sales 670 206,4 1471 2246 236
1. Change due to FX options 13 03 24 a2 04
9. Net operations with other financial institutions 2.5 17 02 94 FERY
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,259 3,2580 3,2605 32606 32622
() Preliminar information




