CENTRAL RESERVE BANK OF PERU

OF MONETARY AND PERATIONS
(Millions of Soles)
Mar. 26, 2018 Mar. 27, 2018 Mar. 28, 2018
1. Commercial bank current account before Central Bank operations 23902 24719 88,9
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 50.1 500
Proposals received 1775 50,0
Maturity 169d 533d
Interest rate : Minimum 26 26
aximum 26 26
Average 26 26
stock 326931 324931 323431
Next maturity CD BCRP (Apr. 05 2018) 200,0 200,0 9110
CD BCRP matured from april 02 to 06, 2018 2000 200,0 911,0
i. Outcome of the buvina auction sale securites (Reno) 500.0
Proposals received 16000
Matrity 5d
Interest rate : Minimum 3,08
Maxmum 3,09
Average 3,09
Stock 21009 21009 26099
Next maturity Repo (Apr. 02, 2018) 300,0 300,0 5000
Repo BCRP matured from april 02 10 06, 2018 500,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from april 02 to 06, 2018
iv. Auction sale of ime deposits in domesic currency 600.0 15000
Proposals received 1059,1 16108
Matrity 1d 1d
Interest rate : Minimum 1,99 2,00
Maximum 250 240
Average 234 2,27
Stock 600,0 15000
Next maturity of time deposits ( ) 600,0 15000
Time Deposits matured from april 02 to 06, 2018 600,0 15000
v. Auction sale of time deoosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0
Time Deposits TP matured from april 02 t0 06, 2018
Vi Auction sale of CDR BCRP.
Proposals received
Maturity
Interest rate : Minimum
jaximum
Average
stock 1887,0 18870 1887.0
Next maturity COR BCRP (Apr 06, 2018) 1100 1100 1100
CDR BCRP matured from apiil 02 to 06, 2018
i Aucion sle of Swap operaion i forian curfency
Vatn
Interest rate : Minimum
Maxmur
Averace
Stock 8000.1 80001 73001
Next maturity Swap (Apr. 06, 2018) 700,0 700,0 5000
Swan matured from aoril 02 to 06. 2018 500.0
" ronosals ecehed "
ity
Interest rate : Minimum
Maxmum
Average
Stock 35500 35500 35500
Next maturity Swap foreign currency (Apr 06, 2018) 500,0 500,0 500,0
Swap foreign currency matured from april 02 to 06, 2018
ix in
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 35300 35300 35300
Next maturity Swap foreign currency (Apr 20, 2018) 1500 150,0 1500
Swap foreign currency matured from apil 02 10 06, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock 11000 11000 11000
Next maturity FX Swap Sell (April 18, 2018) 500,0 500,0 500,0
FX Swap Sell currency matured from april 02 t0 06, 2018
4. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock
Next maturty Purchase FX Swap (
FX Swap Purchase currency matured from april 02 10 06, 2018
b, Cental Bank foreian currency operations at over-the-counter
i Purchase (milions of USS)
Average exchange rate (S/. USS)
i Selling (millons of US$)
rage exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millions of USS) 1257 212
i Selling (millons of US$)
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 02 EED 892
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (dall efective rate) 0,0078% 0,0078% 0,0090%
b. Outcome of the direct temporary buying securities (Repo) 3300
Interest rate 3,30% 3,30% 3,30%
. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 3003 2305 839
Interest rate 1,50% 1,50% 1,50%
5. Commercial bank current account in the BCR at close of the day SR FED R
¢ Cumulative average reserve balances in domestic currency (millons of S/) () 71738 7166.3 71433
t Cumulative average reserve balances in domestic currency (% of liabilies subject 0 reserve requirements) () 53 53 53
« Cumulat account (millons of S/) 24152 24152 23312
 cumu account of liabilies subject to G} 18 18 17
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 4286 4 .
Iterest rate : Minimum / Maximum | Average 2,7512,7512,75 2,7512,75/2.75 2,75/2,8012,76
b. Interbank operations (freign currency) 157,0 370
Iterest rate : Minimum / Maximum | Average 1,75/1,75/1,75 1,75/1,75/1.75
. Secondary market of COBCRP and CDBCRP-NR
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) Mar. 23 2018 Mar. 26 2018 Mar. 27 2018
Flow of foreign exchange position adjusted by forwards = -+ .-+ + 1302 96,1
Flow of foreign exchange position = a+bii -c.i + e +{ 480 1505
a. Spot purchases with non-banking costumers 441 1559
i Purchases 01,8 5165
i) Sales 4459 3606
b. Forward purchases with non-banking costumers 2509 -1815
i Pacted 292,9 148,2
) Redemption 420 329,7
C. Forward sells with non-banking costumers 759 1222
i Pacted 2266 192,0
) Redemption 150,7 3143
d. Interbank operations
i spot 557.1 609.4
i Foward 370 500
. Spot sales due to NDF redemption and swaps 205 147.8
i Purchases 304,2 362,1
i) Sales 3247 2143
f. Change due to FX options. 49 07
9. Net operations with other financial institutions 04 46
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32353 32165 32216
() Preliminar information




