CENTRAL RESERVE BANK OF PERU

MMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of

Jan. 3, 2018 Jan. 4, 2018 Jan. 5, 2018
1. Commercial bank current account before Central Bank operations 4805 19511 27249
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 200
Proposals received 1840 255,0
Maturity 554d 371d
Interest rate : Minimum 31 31
aximum 31 31
Average 31 31
stock 307772 30750,0 30750,0
Next maturity CD BCRP (Jan. 09 2018) 60,0 11500 11590
CD BCRP matured from january 08 to 12, 2018 60,0
ii. Outcome of the buvina auction sale securities (Reno) 10000 1000.0 2250.0 16000 13000
Proposals received 24500 23900 4115,0 16000 13000
Matrity 1d 7d 1d 1d 3d
Interest rate : Minimum 332 328 325 33 33
336 336 341 33 33
Average 333 329 330 33 33
Stock 73509 52009 44099
Nex maturity Repo (Jan. 8, 2018) 3750,0 21000 13000
Repo BCRP matured from january 08 o 12, 2018 42500 21000 23000
ii. Auction sale of CDLD BCRP 500.0 7280
Proposals received 1191,0 748,0
Maturity 60d 61d
Interest rate : Minimum 2,90 2,93
Maximum 305 3,10
Average 298 303
Stock 400,0 1628.0 16280
Next maturity COLD BCRP (Jan. 29, 2018) 00,0 4000 400,0
CDLD BCRP matured from january 08 to 12, 2018
iv. Auction sale of ime deposits in domestic currency
Proposals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from january 08 to 12, 2018
v. Auction sale of time deoosits TP in domestic currency
Proposals received
Maturi
Interest rate : Minimum
W
Stock 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0
Time Deposits TP matured from january 08 t0 12, 2018
Vi Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
stock 8350 835,0 8350
Next maturity COR BCRP (Feb 15, 2018) 8350 8350 8350
CDR BCRP matured from january 08 10 12, 2018
i Aucion sle of Swap operaton n forian curfecy
Vatn
Interest rate : Minimum
Maxmur
Averace
Stock 89001 89001 8600.1
Next maturty Swap (Jan. 12, 2018) 300,0 300,0 300,0
Swan matured from ianuary 08 to 12. 2018 3000 000 3000
" ronnsals ecehed "
ity
Interest rate : Minimum
Maxmum
Average
Stock 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0
Swap foreign currency matured from january 08 to 12, 2018
ix in
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 37300 37300 37300
Next matrity Swap foreign currency (Jan 26, 2018) 200,0 200,0 2000
Swap foreign currency matured from january 08 10 12, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from january 08 to 12, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturty Purchase FX Swap ()
FX Swap Purchase currency matured from january 08 to 12, 2018
b, Central Bank foreian currency operations at over-the-counter 290 3496
i Purchase (milions of USS) 20 1000
Average exchange rate (S/. USS) 32 32
ii.Selling (millions of US$)
rage exchange rate (SI. USS)
. Oerations with Tesoro Publico (millons of USS) 1860.8
i Purchase (millons of USS) 1869.8
ii.Selling(millions of US$)
d. Operations at the Secundarv Market of CD BCRP, CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.
3. Commercial bank current close of the da 22 3810 ozl
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dally efective rate) 0,0109% 0,0110% 0,0108%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 3,.80% 3,80% 3,80%
. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 19.6 1075
Interest rate 2,00% 2,00% 2,00%
5. Commercial bank current account in the BCR at close of the day 22 B g9
¢ Cumulative average reserve balances in domestic currency (millons of S/) () 70890 74357 73796
t Cumulative average reserve balances in domestic currency (% of liabilies subject 0 reserve requirements) () 54 56 55
¢ Cumlati (millions of S/ 23658 27059 26761
« cumu account of liabilties subject to rest G} 18 21 20
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 882,0 19670 1052,0
Iterest rate : Minimum / Maximum | Average 3,25/3,25/3,25 3,25/3,25/3,25 3,25/3,25/3,25
b. Interbank operations (freign currency) 250 630 310
Iterest rate : Minimum / Maximum | Average 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,55/1,51
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 interest rate) 30,0/3.10
7. Operations in the foreign exchange (millions of US$) A 0232015 Janos12018 210442018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 792 517
Flow of foreign exchange position = a+bii -c.i + e +{ 948
a. Spot purchases with non-banking costumers 285
i Purchases 259.4
) sales 287,9
b. Forward purchases with non-banking costumers 1191
i Pacted 2156
ii. Redemption 96,5
C. Forward sells with non-banking costumers. 1086
i Pacted 3702
2 Redemption 165 2616
d. Interbank operations
i spot 712,7
Forward 80
. Spot sales due to NDF redemption and swaps 04 454
i Purchases 155 2645
i) Sales 150 219.2
1. Change due to FX options 02 13
g. Net operations with other financial nstitutions 5006
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2405 32274 3,2067
() Preliminar information




