CENTRAL RESERVE BANK OF PERU

SUMMARY

NETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jan. 8, 2018 Jan. 9, 2018 Jan. 10, 2018 Jan. 11, 2018 Jan. 12, 2018

1. Commercial bank current account before Central Bank operations 32753 57320 49925 67743 6763,1

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

i, Auction sale of CD BCRP 300 300 300 300.0 3000
Proposals received 2415 275,0 309,0 1238,0 1617,0
Maturity 185d 547d 364d 90d 181d
Interest rate : Minimum 30 30 29 265 2,60

imum 30 30 29 265 2,70
Average 30 30 29 265 2,67
Stock 30780,0 29621,0 29.666,0 278359 28435,9
Next maturity CD BCRP (Jan. 16 2018) 11500 18601 18601 100,0 100,0
CD BCRP matured from january 15 to 19, 2018 3019,1 1860,1 18601

il. Outcome of the buvina auction sale secuites (Reoo) 500.0
Proposals received 500,0
Maturity 1d
Interest rate : Minimum 33

33
Average 33
Stock 36099 31009 21009 21009 21009
Next maturity Repo (Jun. 4, 2018) 500,0 1000,0 300,0 300,0 300,0
Repo BCRP matured from january 15 0 19, 2018 15000 10000

ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum

aximum
Average
Stock 1628 16280 16280 628,0 628,0
Next maturity COLD BCRP (Jan. 29, 2018) 4000 4000 4000 400,0 400,0
COLD BCRP matured from january 15 to 19, 2018

iv. Auction sale of time deoosits in domestic currency 18000 500.0 5000 1000.0 |1500.0 1000.0 1300.1] 1500.0 1900.0
Proposals received 19875 15295 15310 1726,9( 25235 1802,0 1523,0 21180 2608,9
Maturity 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 280 294 2,94 290 295 290 2,98 280 2,80

imum 317 306 3,02 305 3,06 3,03 3.25 296 2,94

Average 296 300 299 3,00 302 2,99 310 292 2,90
Stock 18000 20000 800,1 34000
Next maturity of time deposits (Jan. 12, 2018) 1800,0 2000,0 38001 34000
Time Deposits matured from january 15 o 19, 2018 1800,0 2000,0 38001 34000

v. Auction sale of time deosits TP in domesiic currency
Proposals received
Maturity
Interest rate : Minimum

@imum
Average
Stock 12000 12000 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300.0 300,0 300,0 300,0 300,0
Time Deposits TP matured from january 15 to 19, 2018

vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

dmum
Average
Stock 835,0 835,0 835,0 835,0 8350
Next maturity COR BCRP (Feb 15, 2018) 8350 8350 8350 835,0 835,0
COR BCRP matured from january 15 t0 19, 2018

vi. Auction sale of Swap operation in foreian curency
e
Interest rate : Minimum

Maximum
E 86001 86001 86001 86001 83001
Next maturity Swap (Mar. 07, 2018) 300,0 300,0 300,0 300,0 300,0
Swan matured from ianuary 15 0 19. 2018 000 000 000 3000 30010
Vi Auction sale of Swao oberation in foreian curency (Exoansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500.0 500.0 500,0 500,0 500,0
‘Swap foreign currency matured from january 15 to 19, 2018
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 7300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
Swap foreign currency matured fiom january 15 (0 19, 2018
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured fiom january 15 to 19, 2018

%. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase curtency matured from january 1510 19, 2018
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
Average exchange rate (/. USS)
il Selling  (millions of USS)
Average exchange rate (. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (milions of USS)
il 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

il Purchase of BTP

3. Commercial bank current account before close of the day SIS BEERD 20023 BEg BiEs

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

Fee (daly efective rate) 0,0109% 0,0109% 0,0109% 0,0109% 0,0100%
b. Outcome of the direct temporary buying securites (Repo)

Interest rate 3,.80% 3,80% 3,80% 3,80% 3,80%
. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency 1748 1086 128 83 2044

Interest rate 2,00% 2,00% 2,00% 2,00% 2,00%

5. Commercial bank current account in the BCR at close of the day B B BERy 25 B0
& Cumulative average resenve balances in domestic currency (millions of S/) () 78327 77845 80021 80643 79890
t Cumulative average (% of to resene ©) 58 58 59 60 59
< Cumulative average current account in domestic currency (milions of S/) 31364 30677 32505 33068 32423
 Cumulaiive average current account in to resene o 23 23 24 25 24

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1463,0 . X 2360 1730

Interest rate : Minimum / Maximum | Average 3,25/3,25/3.25 2,95/3,25/3,23 3,00/3,25/3,15 3,00/3,00/3,00 3,00/3,00/3,00
b. Interbank operations (foreign currency) 240 58.5 815 395 825

Interest rate : Minimum / Maximum | Average 1,50/1,55/1,51 1,50/1,55/1,52 1,50/1,50/1,50 1,50/1,55/1,51 1,50/1,55/1,50
. Secondary market of CDBCRP and CDBCRP-NR

6 month term (amount / average interest rate) 3001295

12 month term (amount / average interes rate) 5001289

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) 0512018 0612018 Janfoo)2018 Jang103201% Jang103201%
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 61 18 474 676
Flow offoreign exchange position =+ bii-ciii+e+1 315 188 734 214
2. Spot purchases with non-banking costumers 4.2 338 307 151

i, Purchases 2756 220,9 2143 368,4

i) Sales 2798 187,0 245,0 2533

b. Forward purchases with non-banking costumers. 166.9 151 46,7 97
i, Pacted 1764 520 532 189,4
ii. Redemption 95 36,9 999 179,7
C. Forward sells with non-banking costumers 1279 215 725 99,0
i, Pacted 1559 64,2 3137 4322
ii. Redemption 280 27 3862 3331
d. Interbank operations
i Spot 2725 612,0 4975 77,7
i Foward 60 150 50 500
. Spot sales due 1o NDF redemption and swaps. 25 1000 2489 715
i, Purchases 375 109,0 325.1 2454
i) Sales 350 763 173,9
f. Change due to FX options 06 -0 02 04
. Net operations with other financial insiitutons. a17 29 53 118
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32121 32168 32195 32194 32177
() Preliminar information




