CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS.

(Millions of Soles)

Feb. 12, 2018 Feb. 13, 2018 Feb. 14, 2018 Feb. 15, 2018 Feb. 16, 2018
1. Commercial bank current account before Central Bank operations 69554 78248 66017 5778,1 4487.2
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i, Auction sale of CD BCRP 500 1500 300.0 1500 190.0 183.0 500 2130 3135 2000 500 1500 1500 2100 150.0 2400
Proposals received 300,0 4250 557,0 429,0 203,0 368,0 2214 3490 7495 6865 1770 5510 5250 4780 493,0 4230
Maturity 178d 365d 162d 177d 359d 541d 540d  540d  358d 1764 32d  539d  362d  182d 361d 181d
Interest rate : Minimum 268 268 269 267 269 271 269 2,70 269 268 270 273 2,70 268 2,70 2,67
axmum 2,69 2,69 269 269 2,70 273 2,70 2,73 2,70 269 2,70 275 2,70 269 2,70 2,69
Average 2,69 269 269 269 269 2,72 2,70 2,73 270 269 270 274 2,70 269 270 2,69
Stock 320078 315515 32328,0 32888,0 33278,0
Next maturity CD BCRP (Feb. 22 2018) 10900 300,0 300,0 300,0 300,0
CD BCRP matured from february 19 t0 23, 2018 1090,0 300,0
il. Outcome of the buvina auction sale securites (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 21099 21009 21099 21009 21009
Next maturity Repo (Feb. 6, 2018) 300.0 300,0 300,0 300,0 300,0
Repo BCRP matured  from february 19 0 23, 2018
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 19 to 23, 2018
iv. Auction sale of time deoosits in domestic currency 2000.0 300.0 18710 22020 500.2 2046.8 1905.0 5000 1558.4 1500.0 500.1 1475.0 1000.0 300.0 899.9
Proposals received 3070,0 9835 18710 22920 11186 2046,8 1905,0 12781 1562,9 1524,6 10310 1475,0 1404,0 3017 11512
Maturity 1d 7d 1d 1d 7d 1d 1d 7d 1d 1d 7d 1d 3d 7d 3d
Interest rate : Minimum 285 2,75 275 286 290 280 295 2,95 289 298 296 289 290 295 285
Maximum 3,00 299 3,00 300 300 3,00 3.00 3,00 300 3,00 3,00 300 300 3.00 3,00
Average 296 2,96 296 299 298 298 299 299 299 299 298 299 298 3,00 297
Stock 44710 51390 47636 47753 40002
Next maturity of time deposits (Feb. 19 2018) 41710 43388 3463.4 29750 21999
Time Deposits matured from february 1910 23, 2018 41710 433838 19050 29750 40002
v. Auction sale of time deosits TP in domesic curtency
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 12000 12000 12000 12000 12000
Next maturity of ime deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0 300,0
Time Deposits TP matured from february 19 to 23, 2018
vi. Auction sale of CDR BCRP 2000 200
Proposals received 2900 110,0
Maturity 58d 61d
Interest rate : Minimum 05 12
Maximum 12 12
Average 08 12
Stock 24920 26920 2722,0 1887,0 1887,0
Next maturity COR BCRP (Apr 06, 2018) 8350 8350 8350 1100 110,0
CDR BCRP matured from february 19 to 23, 2018 835.0 835.0 8350
vi. Auction sale of Swab operation in foreian currency
oo
Interest rate : Minimum
Maximum
sos 83001 83001 83001 8300.1 83001
Next maturity Swap (Mar. 09, 2018) 300,0 300,0 300,0 300,0 300,0
Swan matured from february 19 o 23. 2018
Vil Auction sale of Swao oberation in foreian currency (Expansion)
oosals 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 1 to 23, 2018
ix Auction sale of Swan oberation in foreian currenc (Sustitution)
Proposals received
Maturi
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 1500 150,0
‘Swap foreign currency matured fom february 19 10 23, 2018
X Auction FX Swap Sell BCRP. 200.0 200.0
Proposals received 685,0 689,0
Maturity 58d 61d
Interest rate : Minimum 06 10
Maximum 12 12
Average 09 11
Stock 500.0 700.0 92000 2000 9200,0
Next maturity FX Swap Sell (April 18, 2018) 500,0 500,0 500,0 500,0 500,0
FX Swap Sell currency matured from february 19 to 23, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase curtency matured from february 19 0 23, 2018
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
rage exchange rate (S/. US$)
il Selling  (millions of USS)
werage exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millions of USS)
il Selling  (millons of US$)
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 BEze 22528 8E00 8750 SCEHD
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0108% 0,0108% 0,0108% 0,0108% 0,0098%
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 3050 4030 140 1840 2270
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 SaE0 SEEE) SERD SE0 o103
f domes « of S () 79492 80045 79115 77708 103944
v domesti O of to resene ©) 58 58 57 56 75
< « ofs)) 30924 31190 30260 28709 55071
< Cumulative average current account to resene o 23 23 22 21 40
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 1596,0 1250,0 15510 12785 14910
Interest rate : Minimum / Maximum | Average 3,00/3,05/3,01 3,00/3,00/3,00 3,00/3,00/3,00 3,0003,05/3,01 3,00/3,05/3,01
b. Interbank operations (foreign currency) 2140 209.0 159.0 2920 2020
Interest rate : Minimum / Maximum | Average 1,50/1,55/ 1,50 1,5011,55/ 1,51 1,50/1,50/ 1,50 1,50 11,55/ 1,51 150/1,55/ 1,51
©. Secondary market of COBCRP and CDBCRP-NR 300 1496 1000
6 month term (amount/ average interest rate)
12 month term (amount / average interes rate) 50,0/2,69
24 month term (amount / average interest rate) 4961270
7. Operations in the foreign exchange market (millions of USS) el {093 2015) EE}122010 EeD} 1332010 D R1I12018 EED} 1552018
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 a19 986 27,0 1183 885
Flow offoreign exchange position =+ bii-ciii+e+1 1621 1428 2478 34,1 -258,2
2. Spot purchases with non-banking costumers 267 1205 87.8
i, Purchases 2876 2316 1798
i) Sales 2609 352,1 67,7
b. Forward purchases with non-banking costumers 747 477 1520
i, Pacted 1017 146,2 221,9
ii. Redemption 27,0 98,5 699
C. Forward sells with non-banking costumers 3470 3.3 59
i, Pacted 3677 899 902
ii. Redemption 206 86,7 9.1
d. Interbank operations
i P 8450 964,6 870,9
i Foward 50 250 650
. Spot sales due 1o NDF redemption and swaps. 42 396 2217
i, Purchases 672 2532 336,0
i) Sales 630 2136 1083
f. Change due to FX options 17 02 18
9. Netoperations with other financial institutions. 1232 56.0 -256.8
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32702 32640 32697 3,2674 32473
() Preliminar information




