CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

May. 21, 2018 May. 22, 2018 May. 23, 2018 May. 24, 2018 May. 25, 2018

1. Commercial bank current account before Central Bank operations 15559 807,2 504,2 578,0 7145

2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations

1. Auction sale of CD BCRP 500 500 500
Proposals received 1802 1713 2030
Maturity 178d 533 d 350d
Interest rate : Minimum 26 27 26
aximum 26 27 27
Average 26 27 27
Stock 266944 26694.4 26769.4 268444 268444
Next maturity CD BCRP (Jun. 07 2018) 9049 904,9 904,9 904,9 904,9
D BCRP matured from may 28 to jun 01, 2018
‘Outcome of the buvina auction sale securites (Reno) 400.0 400.0 800.0 800.0 700.0
Proposals received 800.0 900,0 14400 900,0 700,0
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 280 288 289 313 317
2,82 288 315 313 317
Average 281 288 297 313 317
Stock 32009 32009 36099 36099 35099
Next maturity Repo (May. 28, 2018) 4000 400,0 800,0 800,0 700,0
Repo BCRP matured from may 28 to jun 01, 2018 4000 400,0 800,0 800,0 700,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from may 28 to jun 01, 2018
iv. Auction sale of time deposits in domesiic currency
Proposals received
Maturity
Interest rate : Minimum
Average
stock
Next maturity of time deposits ( )
Time Deposits matured from may 28 10 un 01, 2018
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 30000 30000 30000 30000 30000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0 300,0
Time Deposits TP matured from may 28 to jun 01, 2018
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Average
stock 510,0 510,0 510,0 510,0 510,0
Next maturity COR BCRP (Jul 09, 2018 ) 510,0 5100 510,0 5100 510,0
CDR BCRP matured from may 28 to jun 01, 2018
vil. Auction sale of Swap operation in foreian currency
Maturity
Interest rate : Minimum
Maxmum
soc 52831 52831 52831 52831 52831
Next maturty Swap (Jun. 01, 2018) 300,0 300,0 300,0 300,0 300,0
‘Swao maured from mav 28 (o iun 0L 2018
Vil Aucion sale of Swan operation in foreian currency (Exoansion)
Pronosals received
Mari
Interest rate : Minimum
Maxmum
Average
Stock 12500 12500 12500 12500 12500
Next maturity Swap foreign currency (Sep 14, 2018) 800,0 800,0 800,0 800,0 800,0
Swap foreign currency matured from may 28 to jun 01, 2018
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 23000 23000 23000 23000 23000
Next maturty Swap foreign curtency (Ago 24, 2018) 500,0 500,0 500,0 5000 500,0
‘Swap foreign currency matured from may 28 10 jun 01, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock 12601 12601 12601 12601 12601
Next maturty FX Swap Sell (Jul 03, 2018 ) 400,1 400,1 4001 400,1 400,1
FX Swap Sell currency matured from may 28 to jun 01, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock
Next maturity Purchase FX Swap
FX Swap Purchase currency matured from may 28 1o jun 01, 2018
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
\erage exchange rate (. 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. Operations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR

3. Commercial bank current close of the day LT 202 2 Ser B

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

Fee (daily efeciive rate) 0,0077% 0,0077% 0,0077% 0,0077% 0,0087%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 3,30% 330% 3,30% 3,30% 330%
. Monetary regulation credit

Interest rate
d. Ovenight deposits in domestic currency 620 2550 50 3130 267,0

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 SCE0) 2522 SRy SeE0 DT

« Cumulative average balances « of ) () 76564 74679 75073 73790 73243
I balances liabilities subject to reserve requirements) () 55 54 54 53 53

« Cuml domes (millons of S/) 27444 25911 26113 25254 24811

cumul account in domest (9% of liabiles subject to G} 20 19 19 18 18

6. Interbank market and Secondary market of COBCRP

a. Interbank operations (domesic currency) 11395 1667,1 1850,1 § 18480
Interest rate : Minimum / Maximum | Average 2,7512,75/2.75 2,7512,7512,75 2,7512,75/2.75 2,75/2,8012,76 2,7512,75/2,75
b Interbank operations (foreign currency) 65 65 300
Interest rate : Minimum / Maximum | Average 1,75/1,7511,75 1,75/1,75/1.75 1,75/1,75/1,75
c. Secondary market of CBCRP and CDBCRP-NR 52
6 month term (amount / average interest rate) 521258
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

TR Cananer usg) May. 18 2018 May. 21 2018 May. 22 2018 May. 23 2018 May. 24 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 99,4 8838 230 223 1372
Flow of foreign exchange position = a +bii -c.i + e +{ 378 98,2
a. Spot purchases with non-banking costumers 496
b, Forward purchases with non-banking costumers

i Pacted
ii. Redemption
. Forward sells with non-banking costumers
i Pacted
ii. Redemption
d. Interbank operations
i spot 977,0
i Foward 100
. Spot sales due to NDF redemption and swaps 2222
269,0
467
f. Change due to FX options. 21
9. Net operations with other financial institutions. 14
h. Monetary regulation credit
Interest rate
Note: Interbank rate (Source: Datatec) 32889 32859 32721 32710 32668
() Preliminar information




