CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr. 02, 2018 Apr. 03, 2018 Apr. 04, 2018 Apr. 05, 2018 Apr. 06, 2018
1. Commercial bank current account before Central Bank operations 347.9 16464 24146 2750,9 13350
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 50.0 500
Proposals received 2715 158,0 3605
Maturity 190d 554d 371d
Interest rate : Minimum 26 26 26
aximum 26 27 26
Average 26 26 26
Stock 323931 323031 324431 315821 315821
Next maturity CD BCRP (Apr. 05 2018) 911,0 911,0 16133
911,0 911,0
ii. Outcome of the buying auction sale securities (Repo) 10000 1500,0 20000 | 10000 500.0 10000 750,0 800.0 650,0 16000
Proposals received 32050 3805,0 47000 | 31950 1500,0 23000 2250,0 1050,0 650,0 21000
Matrity 1d 7d 1d 1d 7d 1d 1d 1d 1d 3d
Interest rate : Minimum 2,87 2,84 276 | 281 3,00 276 283 2,75 276 275
3,09 310 283 | 295 3,00 279 283 2,77 276 286
Average 293 2,90 279 | 284 3,00 277 283 2,76 2,76 281
Stock 66099 61099 56509 47509 57099
Next maturity Repo (Apr. 09, 2018) 3000,0 1550,0 31000
30000 15500 36000
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
iv. Auction sale of time deposits in domesiic curtency
Proposals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity of time deposits ( )
time deposits TP
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
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
stock 1887.0 1887.0 1887.0 1887.0 1777.0
Next maturty COR BCRP (Apr 09, 2018) 1100 1100 512,0
17470
i Auston sale of Swan overaion i orfan curtency
Wy
Interest ate : Minimum
Matmur
soc 73001 70001 67001 61001 61001
Next maturty Swap (Apr. 05, 2018) 500,0 600,0 200,0
5000 000
i, Auction sale of Swan aperation in foreicn curreney (xnansion)
Pronosals received
Matity
Interest rate : Minimum
Maxmum
Average
Stock 35500 35500 35500 35500 30500
Next maturity Swap foreign currency (Apr 09, 2018) 500,0 500,0 600,0
600,0
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 35300 35300 35300 3530,0 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 11000 11000 11000
Next maturity FX Swap Sel (April 18, 2018) 500,0 500,0 500,0
%i. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
K
Next maturity Purchase FX Swap ()
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
rage exchange rate (S/. USS)
ii.Selling (millions of USS)
rage exchange rate (S/. USS)
. Operations with Tesoro Publico (milions of USS)
i, Purchase (millons of USS)
ii.Selling (millions 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
il Purchase of BTP.
3. Commercial bank current close of the da CTE il L BEED 255
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efective rate) 0,0078% 0,0078% 0,0078% 0,0078% 0,0088%
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 324 12 101 222 50
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 elS2.5) 322 S0 OEE 20500
& Cumulative averag balances in « ofs) () 76238 77474 8000.2 81384 #REF]
balances liabilies subject o ¢ 61 59 61 60 #REF!
¢ Cumulative average current account in domesiic currency (millions of S/) 27752 28933 31461 33976 #REF!
account in domest (9% of labiles subject 0 rest G} 22 22 24 24 #IREF!
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic curency) 11350 16230 16730 1396,0 11205
Interest rate : Minimum / Maximum | Average 2,7512,8012.76 2,7512,75/2,75 2,7512,75/2.75 2,7512,75/2,75 2,7512,75/2,75
b. Interbank operations (foreign currency) 290 805 410 535 1360
Interest rate : Minimum / Maximum | Average 175/1,75/1,75 175/1,75/1,75 175/1,75/1,75 175/1,75/1,75 175/1,75/1,75
c. Secondary market of CBCRP and CDBCRP-NR
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 (millions of US$) Mar 32812015 2910232015 210312015 21102015 Gt (9 &)
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 24 1455 1456 345
Flow of foreign exchange position = a +bii -c.i + e +{ 256 1033 992 427
a. Spot purchases with non-banking costumers 17 98,0 736 274
i Purchases 4701 358,6 253,7 2919
i) Sales 68,4 2606 274 2645
b. Forward purchases with non-banking costumers 813 103.7 349 865
Pacted 190,0 1397 1581 196,2
3 Redemption 1087 360 193,0 1096
C. Forward sells with non-banking costumers 107.8 631 121 983
Pacted 336,2 17,9 1986 182,7
2 Redemption 2283 549 1865 844
d. Interbank operations
Spot 5115 4035
Foward 20 50
. Spot sales due to NDF redemption and swaps 139.4 325
Purchases 1945 51,7
i) Sales 551 193
1. Change due to FX options 45 16
9. Net operations with other financial institutions 42 83
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32270 32262 3,2255 32272 32272
() Preliminar information




