CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr. 30, 2018 May. 02, 2018 May. 03, 2018 May. 04, 2018
1. Commercial bank current account before Central Bank operaions. 11327 5513 12102 1562,9
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 500 500 500
Proposals received 260,0 1250 308,0
Maturity 192d s54d 371d
Interest rate : Minimum 26 27 26
imum 26 27 26
Average 26 27 26
Stock 275415 275915 276415 276415
Next maturity CD BCRP (May. 08 2018) 10261 10261 10261
CD BCRP matured from may 07 to 11, 2018
ii. Outcome of the buying auction sale securities (Repo) 500,0 10000 2200,0 10000 1590,0 800,0 400,0 4000 450,0
Proposals received 14000 2150,0 2420,0 23200 15900 14000 12000 7000 4500
Maturity 7d 1d 1d 1d 1d 3d %ad 7d 3d
Interest rate : Minimum 306 292 275 295 275 2,78 286 275 275
311 315 302 302 291 3,06 3,00 298 275
Average 309 304 290 299 279 2,96 296 284 275
Stock 26099 58099 51909 4650,9
Next maturity Repo (May. 04, 2018) 300,0 32000 23500
Repo BCRP matured  from may 07 10 11, 2018 300,0 32000 17500
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from may 07 t0 11, 2018
iv. Auction sale of e deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
xmum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from may 07 to 11, 2018
v. Auction sale of time deposits TP in domesiic currency 500,0 300,0 500,0
Proposals received 10059 7639 1855
Maturity 185d 365d 186d
Interest rate : Minimum 30 31 29
@imum 34 31 33
Average 32 32 30
Stock 22000 25000 30000 30000
Next maturiy of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0
Time Deposits TP matured from may 07 to 11, 2018
Vi Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
dmum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured flom may 07 t0 11, 2018
vi. Auction sale of Swap oeration in foreian currency
e
Interest rate : Minimum
Maximum
E 5583.1 5283.1 5283.1 52831
Next maturity Swap (Jun. 01, 2018) 300,0 300,0 300,0
wan matured from mav 07 (0 11. 2018 3000
Vil Auctian sale of Swan onerafion in foreian eurency (Exnansian)
vosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 18500 18500 18500 18500
Next maturity Swap foreign currency (May 08, 2018) 600,0 600,0 600,0
Swap foreign currency matured from may 07 to 11, 2018
ix Auction sale of Swap operation in foreign currency (Susttution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 33800 33800 33800 29800
Next maturity Swap foreign currency (May 11, 2018) 400,0 400,0 400,0
Swap foreign currency matured flom may 07 t0 11, 2018 400,0 400,0 400,0
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 400.1
Next maturity FX Swap Sell (Jul 03, 2018 ) 400,1
FX Swap Sell currency matured from may 07 t0 11, 2018
Xi. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
FX Swap Purchase currency matured from may 07 10 11, 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millions of USS)
e exchange rate (S/. USS)
il Selling. (millions of USS)
Average exchange rate (/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millions of USS$)
il Selling  (millions 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 g8y 0L 02 2012

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

Fee (dally efective rate) 0,0085% 0,0077% 0,0077% 0,0087%
b. Outcome of the direct temporary buying securites (Repo) 610,0

Interest rate 3,30% 3,30% 3,30% 3,30%
. Monetary regulation credit

Interest rate
d. Oveight deposits in domestic currency 2558 64 a5

Interest rate 1,50% 1,50% 1,50% 1,50%

5. Commercial bank current account in the BCR at close of the day ) R0l Ce=d S8
& Cumulative average resenve balances in domestic currency (millions of S/) () 68359 72012 76890 75134
t Cumulative average domest (% of to resene ©) 51 55 64 56
< Cumulative average current account in domestic currency (milions of S/) 19939 23591 23591 2662,2
¢ Cumulative average current accountin to resene o 15 18 23 20

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 956,9 X 9295 13695

Interest rate : Minimum / Maximum | Average 2,7512,7512,75 2,7512,7512,75 2,7512,7512,75 2,7512,7512,75
b Interbank operations (foreign currency) 100.0 1765 3770
Interest rate : Minimum / Maximum | Average 1,75/1,75/1,75 1,75/1,75/1,75 1,75/1,75/1,75
. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 500/258
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) ZPIR27R20L) 2pIE032018 hay 10212015 May 10312015
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 200 846 1245 128
Flow of foreign exchange position =+ bii-ciii+e+1 322 1157 1144 346
2. Spot purchases with non-banking costumers 126 1263 893 157

i, Purchases 335,1 4043 3344 320,1

i) Sales 3225 530,6 245,1 3045
b. Forward purchases with non-banking costumers 851 65.6 501 9.7

i, Pacted 2072 245,1 1601 397,1

ii. Redemption 2122 1795 1100 476,7
C. Forward sells with non-banking costumers 362 381 287.4 EX)

i, Pacted 237,9 2426 386,3 69,1

ii. Redemption 201,7 2045 98,9 476,0
4. Interbank operations

i spot 10514 1043,1 9205

i Foward 200 250 130
. Spot sales due 1o NDF redemption and swaps. 311 81 57.0

i, Purchases 1837 904 405,0

i) Sales 1525 823 462,0
f. Change due to FX options 35 A7 20
. Net operations with other financial institutions. a5 59 1281
h. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 32308 32502 3,2686 32761
() Preliminar information




