CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Jan. 29, 2018 Jan. 30, 2018 Jan. 31, 2018 Feb. 01, 2018 Feb. 02, 2018
1. Commercial bank current account before Central Bank operations 3042.7 32432 32426 2874,6 28105
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 300 3410 200,0 290,0 1930 300 30.0
Proposals received 191,0 856,0 927,0 7590 573,0 169,0 1470
Maturity 171d 171d 346d 191d 373d s54d 371d
Interest rate : Minimum 2,70 272 270 272 269 27 27
axmum 2,72 2,72 2,70 272 2,72 27 27
Average 2,70 272 270 272 72 27 27
Stock 318673 323503 323803 324103 324103
Next maturity CD BCRP (Feb. 06 2018) 14300 14300 14300
CD BCRP matured from january 29 to february 02, 2018 31911
ii. Outcome of the buying auction sale securities (Repo) 700,0 8500
Proposals received 1400,0 850,0
Maturity 1d 3d
Interest rate : Minimum 30 30
Maximum 31 30
Average 31 30
Stock 21099 21009 21009 28099 209509
Next maturity Repo (Jun. 4, 2018) 300.0 300,0 850,0
Repo BCRP matured from january 29 to february 02, 2018 850,0
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 1228 12280 12280 12280 12280
Next maturity CDLD BCRP (Jan. 29, 2018) 500,0 500,0
CDLD BCRP matured from january 29 to february 02, 2018
iv. Auction sale of e deposits in domestic currency 14403 16707 21136
Proposals received 14403 16717 21136
Maturity 1d 1d 1d
Interest rate : Minimum 2,68 2,70 273
Maximum 3,00 3,00 3,00
Average 282 290 293
Stock 14403 16717 21136
Next maturity of ime deposits (Jan. 26, 2018) 14403 21136
Time Deposits matured from january 29 to february 02, 2018 14403 21136
v. Auction sale of time deposits TP in domestic 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
Time Deposits TP matured from january 29 to february 02, 2018
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 835,0 8350 835,0 8350 8350
Next maturity COR BCRP (Feb 15, 2018) 835.0 8350 835,0
COR BCRP matured from january 29 to february 02, 2018
vi. Auction sale of Swap oeration in foreian currency
e
Interest rate : Minimum
Maximum
E 83001 83001 83001 8300.1 83001
Next maturity Swap (Mar. 07, 2018) 300,0 300,0 300,0
‘Swan malured from ianuary 29 to february 02. 2018 30010 000
Vil Auctian sale of Swan onerafion in foreian eurrency (Exnansian)
Pronosals 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
Swap from january , 2018
ix Auction sale of Swap operation in foreign currency (Sustiution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 35300 35300 35300 35300 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0
Swap from january 02,2018
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 29 to february 02, 2018
Xi. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
P from january ary 02, 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
Average exchange rate (S/. USS)
il Selling  (millions of USS)
Average exchange rate (S/. USS)
<. Operations with Tesoro Publico (millons of USS)
i. Purchase (millons of USS)
il Selling  (millons of USS)
4. 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 account before close of the day S0 e S0 ged D
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0109% 0,0109% 0,0109% 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 1443 704 581 163 1210
Interest rate 1,75% 1,75% 1,75% 1,75% 1,75%
5. Commercial bank current account in the BCR at close of the day I e S0 O BEERD
& Cumulative average resenve balances in domestic currency (millions of S/) () 70033 70589 69486 82584 75936
t Cumulative average (% of to resene ©) 52 52 51 7.4 63
< Cumulative average current account in domestic currency (milions of S/) 22993 22597 22204 21804 2860,0
 Cumulaiive average current account in to resene o 17 17 16 32 24
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 4 / 14140 10795 10570
Interest rate : Minimum / Maximum | Average 3,00/3,00/3,00 3,0003,05/3,01 3,00/3,05/3,01 3,00/3,00/3,00 3,00/3,00/3,00
b. Interbank operations (foreign currency) 100 16,0 170 80
Interest rate : Minimum / Maximum | Average 1,501/1,50/ 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 1645
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of USS) 2612018 g £ & Janis012018 Jam &8 & EED10132015
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+1 1206 602 25 388
Flow offoreign exchange position =+ bii-ciii+e+1 1003 303 53,4 -189,3
2. Spot purchases with non-banking costumers 1053 998 214 166,9
i, Purchases 3129 264,9 2602 286,1
i) Sales 2076 364,7 2876 453,0
b. Forward purchases with non-banking costumers 86.3 936 49.6 1451
i, Pacted 897 78,4 822 1737
ii. Redemption 34 472,0 326 286
C. Forward sells with non-banking costumers 613 1205 256 42
Pacted 835 1589 712 746
ii. Redemption 221 279,4 96,7 7838
4. Interbank operations
i spot 4441 6115 568,6 533,7
i Foward 480 470
. Spot sales due 1o NDF redemption and swaps. 180 4774 324 4238
i, Purchases 192 2711 636 675
i) Sales 12 4485 312 208
f. Change due to FX options 47 31 17 12
. Net operations with other financial institutons. 42 1150 58 150
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32141 32176 32167 32154 32115

() Preliminar information




