CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Mar. 19, 2018 Mar. 20, 2018 Mar. 21, 2018 Mar. 22,2018 Mar. 23, 2018
1. Commercial bank current account before Central Bank operations 16530 20929 1708.2 21806 21855
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i. Auction sale of CD BCRP 50.0 500 500
Proposals received 257.3 200,0 207,0
Maturity 176d 540d 357d
Interest rate : Minimum 26 26 25
aximum 26 26 26
Average 26 26 2,
Stock 339130 332030 332530 326430 326430
Next maturity CD BCRP (Mar. 27 2018) 710,0 660.0 200,0
D BCRP matured from march 26 to 28, 2018 7100 660,0
ii. Outcome of the buying auction sale securites (Repo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2109.9 2109.9 2109.9 21099 21099
Next maturty Repo (Jun. 04, 2018) 300.0 300,0 300,0
Repo BCRP matured from march 26 to 28, 2018
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from march 26 to 28, 2018
iv. Auction sale of time deposits in domestic curtency
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 12495 12495 7495 2495
Next maturity of ime deposits (Mar 23, 2018 ) 500,0 500,0
Time Deposits matured from march 26 to 28, 2018 12495 7495
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aximum
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 march 26 to 28, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 1887.0 1887.0 18870 18870 18870
Next maturty COR BCRP (Apr 06, 2018) 1100 1100 1100
CDR BCRP matured from march 26 to 28, 2018
i Aucion sale of Stz operaion i forian curenc
Wy
Interest rate : Minimum
Mavimur
soc 8000.1 8000.1 8000.1 8000.1 8000.1
Next maturity Swap (Var. 28, 2018) 700,0 700,0 700,0
Swao matured from march 26 to 28. 2018
il Auction sale of Swan onerafion in foreian currency (Exnansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 3550.0 3550.0 3550.0 3550.0 3550.0
Next maturity Swap foreign currency (Apr 06, 2018) 500,0 500,0 500,0
Swap foreign currency matured from march 26 to 28, 2018
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 3530.0 3530.0 3530.0 3530,0 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 150,0
Swap foreign currency matured from march 26 to 28, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 11000 11000 11000
Next maturity FX Swap Sel (April 18, 2018) 500,0 500,0 500,0

FX Swap Sell currency matured from march 26 to 28, 2018
Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
taimum
Average
Stock

Next maturiy Purchase FX Swap ()
FX Swap Purchase currency matured from march 26 0 26, 2018
b. Central Bank foreign currency operations at over-the-couner
i._Purchase (millons of USS)
rage exchange rate (S, USS)
ii.Selling. (millons of USS)
rage exchange rate (S, USS)
. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS) 1257 1257 1257 1257 1257
ii.Selling (millions of USS)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i.Repurchase of CD BCRP and CD BCRP-NR
i Purchase of BTP

3. Commercial bank current close of the da SEED 20022 S B0 BEEED

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

Fee (dally efective rate) 0,0077% 0,0077% 0,0077% 0,0078% 0,0088%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 330% 330% 3,30% 3,30% 3,30%
. Monetary regulation credit

Interest rate
d. Ovenight deposits in domestic currency 739 260 68,9 3701

Interest rate 1,50% 1,50% 1,50% 1,50% 1,50%

5. Commercial bank current account in the BCR at close of the day el 20880 S aLty SEER

« Cumulative average balances in « ofs) () 7462,0 75281 73481 73442 72360
I balances liabilies subject o ¢ 55 55 54 54 53

¢ Cumulative average current account in domesiic currency (millions of S/) 2660.4 25988 25540 25287 24977
account in domest (9% of labiles subject 0 rest G} 20 20 19 19 18

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic curency) 854,5 658,5 1029,0 14005 1400,9
Interest rate : Minimum / Maximum | Average 2,7512,75/2,75 2,7512,75/2,75 2,7512,75/2.75 2,7512,75/2,75 2,7512,75/2,75
b. Interbank operations (foreign currency) 1150 220 1000 725 206.0
Interest rate : Minimum / Maximum | Average 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50 1,75/1,75/1.75 1,75/1,75/1,75
c. Secondary market of CBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 2641259 501258
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Mar. 16 2018 Mar. 19 2018 Mar. 20 2018 Mar. 21 2018 Mar, 22 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1919 1087 1197 494 109,1
Flow of foreign exchange position = a +bii -c.i + e +{ 23 496 70,7
a. Spot purchases with non-banking costumers 222 5L1 553

i Purchases 3393 269,8 3177
i) Sales 2171 2186 373,0
b. Forward purchases with non-banking costumers 123 820 1823
Pacted 160,0 996 380,7
3 Redemption 2723 1815 1984
C. Forward sells with non-banking costumers. 2180 834 64,9
Pacted 244,9 178,9 300,1
2 Redemption 462,9 955 2352
d. Interbank operations
Spot 7438 514,0 1016,4 906,6
Foward 50 330 670
. Spot sales due to NDF redemption and swaps 137 168.9 311 480
Purchases 2851 4331 2123 193,0
i) Sales 2114 2643 1812 145,0
1. Change due to FX options 06 07 27 10
9. Net operations with other financial institutions 50 18 98 09
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2680 32721 3,2676 32608 32415

() Preliminar information




