CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Jan. 15, 2018 Jan. 16, 2018 Jan. 17, 2018 Jan. 18, 2018 Jan. 19, 2018
1. Commercial bank current account before Central Bank operations 6682,9 58952 50605 42206 28861
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i, Auction sale of CD BCRP 300 3500 3500 1000 350.0 350.0 2220 300 5130 3000 1000 300 1000 1000 750
Proposals received 2065 13555 166350 6705 12410 1368,0 548,0 2270 9970 10580 5350 1640 4650 5280 3180
Maturity 17 87d  178d 3600 86d 177d 359d 540d  8sd  176d 3584 357d d  175d 3574
Interest rate : Minimum 2,60 2,60 262 265 267 265 2,70 2,70 2,68 270 270 275 274 2,70 2,75
axmum 2,65 2,68 2,70 276 272 270 2,75 279 2,78 2,74 278 2,76 278 274 275
Average 264 2,64 267 273 269 267 2,75 2,77 2,75 271 275 275 277 273 275
Stock 293068 301288 310718 311268 311268
Next maturity CD BCRP (Jan. 25 2018) 100,0 250,0 250,0 2340 234,0
CD BCRP matured from january 22 to 26, 2018 2500 250,0
il. Outcome of the buvina auction sale securites (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 21099 21009 21009 21009 21009
Next maturity Repo (Jun. 4, 2018) 300.0 300,0 300,0 300,0 300,0
Repo BCRP matured from january 22 10 26, 2018
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1628 16280 16280 16280 16280
Next maturity COLD BCRP (Jan. 29, 2018) 4000 400,0 4000 400,0 400,0
COLD BCRP matured from january 22 to 26, 2018
iv. Auction sale of time deoosits in domestic currency 1499.9 22000 1500.1 1500.0 1500.0 827.9 500.0 1500.0 500.0 6000
Proposals received 2061,0 22434 23670 19615 16210 827.9 1554,0 18820 13885 10783
Maturity 1d 1d 1d 1d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 285 2,74 288 290 293 2,90 2,92 290 275 2,73
Maximum 2,95 3,00 298 298 2,97 3,00 295 299 294 291
Average 292 291 294 294 295 2,96 2,93 294 292 286
Stock 36999 30001 23279 20000 11001
Next maturity of time deposits (Jan. 22, 2018) 3699,9 3000,1 23279 20000 11001
Time Deposits matured from january 22 to 26, 2018 3699.9 30001 23279 20000 11001
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 22 to 26, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
dmum
Average
Stock 835,0 8350 835,0 8350 8350
Next maurity COR BCRP (Feb 15, 2018) 835.0 8350 8350 8350 835,0
COR BCRP matured from january 22 to 26, 2018
vi. Auction sale of Swab operation in foreian curency
e
Interest rate : Minimum
Maximum
E 83001 83001 83001 8300.1 83001
Next maturity Swap (Mar. 07, 2018) 300,0 300,0 300,0 300,0 300,0
Swan matured from ianuary 22 10 26. 2018 30010 3000 000 300.0 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 22 to 26, 2018
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 2000 200,0
‘Swap foreign currency matured fiom january 22 (0 26, 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 22 to 26, 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 22 10 26, 2018
b. Central Bank foreian currency operations at over-the-counter 1124 995
i._Purchase (millions of US$) 350 310
Average exchange rate (S/. USS) 32 32
il Selling  (millions of USS)
Average exchange rate (S/. USS)
c. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millions of USS)
il Selling  (millons of US$)
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 B2 8020 S0 Sekd SLE

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

Fee (dally efective rate) 0,0110% 0,0110% 0,0110% 0,0109% 0,0099%
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 139 1436 554 742 2041

Interest rate 2,00% 2,00% 2,00% 1,75% 1,75%

5. Commercial bank current account in the BCR at close of the day BERs S0 SEN SEE0 SEERD
& Cumulative average resenve balances in domestic currency (millions of S/) () 78514 7885.1 77342 76798 75083
t Cumulative average (% of to resene ©) 58 58 57 57 56
< Cumulative average current account in domestic currency (milions of S/) 31013 31314 29762 29200 28401
 Cumulaiive average current account in to resene o 23 23 22 22 21

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) g 415 888,0 718,0 579,0

Interest rate : Minimum / Maximum | Average 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00 3,00/3,00/3,00
b. Interbank operations (foreign currency) 700 22.6 84.0 520 47.0
Interest rate : Minimum / Maximum | Average 1,50/1,55/1,51 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50
. Secondary market of CDBCRP and CDBCRP-NR 177.2 159.4 1325 1450
6 month term (amount / average interest rate) 12721270 941270 12001265
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) JaR1212010 g & & Janp1o12018 I & € Jan 112013
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+1 a1 749 36,2 217 425
Flow offoreign exchange position =+ bii-ciii+e+1 -158 222 36 82,0 86,9
2. Spot purchases with non-banking costumers 89 467 436 710 793

i, Purchases 2533 238,1 2903 2748 3173
i) Sales 2444 1914 246,7 2038 238,1
b. Forward purchases with non-banking costumers 66.3 202 66,8 2606 3763
i, Pacted 1545 58,1 714 831 64,7
ii. Redemption 88,2 378 1382 3437 441,0
C. Forward sells with non-banking costumers 101 759 288 2032 2465
i, Pacted 194,2 207 175 2271 3442
ii. Redemption 1840 106,7 146.2 4302 5908
d. Interbank operations
i spot 711,0 560,5 357,9 629,9 3154
i Foward 500 270 300
. Spot sales due 1o NDF redemption and swaps. 754 345 06 987 1573
i, Purchases 1541 667 1273 4292 566,0
i) Sales 78,7 22 1267 330,6 408,7
f. Change due to FX options 07 09 -8 32 04
. Net operations with other financial institutons. 42 346 325 12 o1
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32160 32102 32105 32110 32123
() Preliminar information




