CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May. 07, 2018 May. 08, 2018 May. 09, 2018 May. 10, 2018 May. 11, 2018
1. Commercial bank current account before Central Bank operations 23206 37308 38984 46163 32732
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 500 500
Proposals received 3165 1523 201,9
Maturity 185d 547d 364d
Interest rate : Minimum 25 26 26
aximum 26 27 27
Average 26 27 26
Stock 276015 266654 267404 260854 260854
Next maturity CD BCRP (May. 10 2018) 10261 730,0 506,0
CD BCRP matured from may 14 to 18, 2018 1756,1 730,0 506,0
ii. Outcome of the buying auction sale securities (Repo) 300,0 12000
Proposals received 840,0 13200
Matrity 92d 1d
Interest rate : Minimum 295 2,75
303 271
Average 300 2,75
Stock 4409.9 32099 32099 32009 28099
Next maturty Repo (Jun. 04, 2018) 12000 4000 300,0
Repo BCRP malured from may 14 0 18, 2018 16000 4000
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from may 14 10 18, 2018
iv. Auction sale of time deposits in domesiic curtency 10000 5000
Proposals received 19635 13380
Matrity 1d 3d
Interest rate : Minimum 2,00 210
269 240
Average 236 224
Stock 10000 5001
Next maturity of ime deposits (May 14, 2018 ) 500,1
Time Deposits matured from may 14 to 18, 2018 500,1
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 30000 30000 30000 30000 30000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0
Time Deposits TP matured from may 14 t0 18, 2018
vi. Auction sale of CDR BCRP 2000 3100
Proposals received 560,0 5000
Maturity 61d 61d
Interest ate : Minimum 149 1,60
Maximum 160 170
Average 153 1,69
stock 510,0 510,0 510,0
Next maturity COR BCRP (Jul 09, 2018 ) 510,0 510,0
‘COR BCRP matured fiom may 14 10 18, 2018
i Ausion sle of Swap overaion i forian cirtency
Wy
Interest ate : Minimum
Matmur
soc 52831 52831 52831 52831 52831
Next maturty Swap (Jun. 01, 2018) 300,0 300,0 300,0
Swan matured from mav 14 (0 18. 2018
il Auction sale of Swan operation in foreicn curreney (Fxnansion)
Pronosals received
Matity
Interest rate : Minimum
Maxmum
Average
Stock 18500 18500 18500 18500 12500
Next maturity Swap foreign currency (Sep 14, 2018) 600,0 600,0 800,0
Swap foreign currency matured from may 14 to 18, 2018
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 29800 29800 29800 29800 25800
Next maturity Swap foreign currency (May 18, 2018) 400,0 400,0 280,0
Swap foreign currency matured from may 14 10 18, 2018 4000 4000 280,0
X Auction FX Swap Sell BCRP. 4000
Proposals received 15950
Maturity 61d
Interest rate : Minimum 15
Maxmum 16
Average 15
Stock 4001 12601 12601
Next maturty FX Swap Sell (Jul 03, 2018 ) 400,1 4001 400,1
FX Swap Sell currency matured from may 14 to 18, 2018
%i. 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 may 14 10 18, 2018
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) 21
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 SIS SIS e BEED Bies

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

Fee (dally efective rate) 0,0077% 0,0077% 0,0077% 0,0077% 0,0077%
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 50 750 1400 182 1774

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 SEES SRR e BEEn B8R0

& Cumulative averag balances in « ofs) () 82208 83916 83693 84008 82687
balances liabilies subject o ¢ 60 61 61 61 60

¢ Cumulative average current account in domesiic currency (millions of S/) 32844 33997 33773 33773 33063
account in domest (9% of labiles subject 0 rest G} 24 25 24 25 24

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic curency) 680, 877, 10603 1402,0 X
Interest rate : Minimum / Maximum | Average 2,7512,75/2.75 2,7512,8012.75 2,7512,75/2.75 2,7512,75/2,75 2,7512,75/2,75
b. Interbank operations (foreign currency) 17,0 52,0 2710 2980 2250
Interest rate : Minimum / Maximum | Average 1,75/1,75/1.75 1,75/1,75/1.75 1,75/1,75/1.75 1,75/1,75/1,75 1,75/1,75/1,75
c. Secondary market of COBCRP and CDBCRP-NR 104.0 570
6 month term (amount / average interest rate) 2001257
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) May. 04 2018 May. 07 2018 May. 08 2018 May. 09 2018 May. 10 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 362 809 199 891 1788
Flow of foreign exchange position = a +bii -c.i + e +{ 21,1 55 473 497
a. Spot purchases with non-banking costumers 297 1416 39.7 450

i Purchases 2565 3413 3674 390,9
i) Sales 2267 199,8 3217 345,9
b. Forward purchases with non-banking costumers 150.1 2.9 454 2109
Pacted 2673 1291 970 4343
3 Redemption 172 202,0 1424 2234
C. Forward sells with non-banking costumers. 1350 1529 1194 879
Pacted 2176 148,4 4701 2776
2 Redemption 826 3013 3507 189,7
d. Interbank operations
Spot 531,0 645,9 674,1
Foward 50 30
. Spot sales due to NDF redemption and swaps 182 2198 44,0
Purchases 1784 344, 140,0
i) Sales 196,6 1242 96,0
1. Change due to FX options 46 24 18
9. Net operations with other financial institutions -85 1358 289.9
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32709 32788 3,2890 32029 32729
() Preliminar information




