CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Feb. 05, 2018 Feb. 06, 2018 Feb. 07, 2018 Feb. 08, 2018 Feb. 09, 2018

1. Commercial bank current account before Central Bank operations 31453 46968 40715 52355 78025

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

i, Auction sale of CD BCRP 300 1000 408.0 1275 1000 106.0 2170 300.0 255.0
Proposals received 1773 522,0 12865 2115 3999 408,0 521,0 5450 671,0
Maturity 185d 366 d 163d 547d 365d 364d 364d 166 d 363d
Interest rate : Minimum 26 2,69 267 2,70 2,68 268 2,68 2,62 269
imum 27 271 2,70 275 2,70 269 2,69 2,70 2,70
Average 27 2,70 269 2,74 2,69 269 2,69 2,69 269
Stock 324403 315683 321707 310392 315978
Next maturity CD BCRP (Feb. 13 2018) 14300 17611 17611 10900 10900
CD BCRP matured from february 12 10 16, 2018 31911 17611 17611
il. Outcome of the buvina auction sale secuites (Reoo) 700.0
Proposals received 12003
Maturity 1d
Interest rate : Minimum 3,06
Maximum 306
Average 3,06
Stock 28099 21099 21009 21009 21009
Next maturity Repo (Feb. 6, 2018) 700,0 300.0 300,0 300,0 300,0
Repo BCRP matured  from february 12 0 16, 2018 700,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12280 12280 12280 12280 12280
Next maturity COLD BCRP (Mar. 5, 2018) 500,0 500,0 500,0 500,0 500,0
CDLD BCRP matured from february 12 to 16, 2018
iv. Auction sale of time deoosits in domestic currency 400.0 3000 300.0 250.0 500.0 5000 1500.0 2500.0
Proposals received 1269,2 897.0 1464,0 1742.4 1769,0 11241 1711,0 30617
Maturity 1d 7d 1d 1d 1d 1d 3d 3d
Interest rate : Minimum 261 2,83 258 258 252 2,49 252 242
Maxmum 292 293 270 258 265 2,59 3.00 3,00
Average 284 2,87 265 258 258 2,56 271 286
Stock 10000 5500 13000 43000
Next maturity of time deposits (Feb. 12 2018) 700,0 250,0 1000,0 40000
Time Deposits matured from february 12 to 16, 2018 700.0 10000 43000
v. Auction sale of time deosits TP in domesiic curtency
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 february 12 to 16, 2018
vi. Auction sale of CDR BCRP 2120 3000 245.0 3000 300.0
Proposals received 662,0 4700 800,0 563,0 620,0
Maturity 61d 61d 61d 61d 61d
Interest rate : Minimum 020 050 0,00 0,00 01
Maximum 070 0,69 049 040 05
Average 048 062 032 020 03
Stock 8350 9450 1457.0 2102,0 24920
Next maturity COR BCRP (Feb 15, 2018) 8350 8350 8350 835,0 835,0
CDR BCRP matured from february 12 to 16, 2018 8350
vi. Auction sale of Swap operation in foreian currency
oo
Interest rate : Minimum
Maximum
E 83001 83001 83001 83001 83001
Next maturity Swap (Mar. 09, 2018) 300,0 300,0 300,0 300,0 300,0
Swan matured from february 12 to 16. 201
Vil Auction sale of Swao oberation in foreian currency (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 february 12 to 16, 2018
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 35300 35300 35300 3530,0 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0 150,0 150,0
‘Swap foreign currency matured from february 12 10 16, 2018
X Auction FX Swap Sell BCRP. 200.0 300.0
Proposals received 700,0 5890
Maturity 61d 61d
Interest rate : Minimum 020 0,04
Maximum 040 044
Average 028 027
Stock 5000
Next maturity FX Swap Sell (April 18, 2018) 500,0
FX Swap Sell currency matured from february 12 t0 16, 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 february 12 0 16, 2018
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
ge exchange rate (. USS)
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 BEER SiLsas B 208 BEEH

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

Fee (daly efective rate) 0,0099% 0,0099% 0,0108% 0,0108% 0,0097%
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 1586 199.9 3403 300 145

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 S BEEE) 8cab 2L BEEn
& Cumulative average resenve balances in domestic currency (millions of S/) () 84120 82801 82568 81195 81115
t Cumulative average (% of 1o resene ©) 61 61 60 59 59
< Cumulative average current account in domestic currency (milions of S/) 35585 34431 34009 32715 32663
 Cumulaiive average current account in to resene o) 26 25 25 24 24

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 10410 18765 17565 14735 16250

Interest rate : Minimum / Maximum | Average 3,00/3,00/3,00 3,00/3,05/3,01 3,00/3,05/3,01 3,00/3,05/3,01 3,00/3,00/3,00
b Interbank operations (foreign currency) 51.0 200 1500 1515 2090
Interest rate : Minimum / Maximum | Average 1,50/1,55/ 1,50 1,50/1,50/ 1,50 1,50/1,55/ 1,50 1,50/1,55/ 1,50 1,50/1,50/ 1,50
. Secondary market of CDBCRP and CDBCRP-NR 1100
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 1000/2.70
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) el 10232015 £eb:{0532015) Eeb:1053201) EED 10742018 Eeb10852015
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+1 634 83 1378 1205 136
Flow offoreign exchange position =+ bii-Giii+e+1 493 328 88,9
2. Spot purchases with non-banking costumers 541 682 614

i, Purchases 252,7 279,0 2825

i) Sales 1986 3472 343,9
b. Forward purchases with non-banking costumers 88.9 793 10L,7

i, Pacted 1008 4861 1722

ii. Redemption 119 4068 705
C. Forward sells with non-banking costumers 33 1655 747

i, Pacted 156,6 2362 130,7

ii. Redemption 833 707 560
d. Interbank operations

i Spot 915,7 7805

i Foward 200 320
. Spot sales due 1o NDF redemption and swaps. 610 2005

i, Purchases 71,7 406,5

i) Sales 107 206,0
1. Change due to FX options A5 17.7
. Net operations with other financial institutons. 55 1927
h. Monetary regulation credit

Interest rate

Note: Interbank exchange rate (Source: Datatec) 32178 32250 32511 3,2461 3,2537
() Preliminar information




