CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr. 09, 2018 Apr. 10, 2018 Apr. 11, 2018 Apr. 12, 2018

1. Commercial bank current account before Central Bank operations 397,7 16872 22570 52395

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

i, Auction sale of CD BCRP 500 500 500 3000 300.0
Proposals received 2055 1370 226,0 791,0 13592
Maturity 183d 547d 364d 89d 180d
Interest rate : Minimum 26 26 255 253 254
imum 26 27 258 2,75 2,58
Average 26 26 2,56 2,64 256
Stock 316321 300188 300938 279558
Next maturity CD BCRP (Apr, 17 2018) 16133 30630 30630 964,
CD BCRP matured from april 16 to 20, 2018 46763 3063.0 3063,0 16249
il. Outcome of the buvina auction sale secuites (Reoo) 10000 1700.0 10000 300.0
Proposals received 20400 1800,0 15500 900,0
Maturity 1d 1d 1d 1d
Interest rate : Minimum 283 275 278 278
288 275 3,00 282
Average 285 275 284 280
Stock 53009 31009 24009 21009
Next maturity Repo (Jun. 04, 2018) 32000 1000,0 300,0 300,0
Repo BCRP matured  from april 16 10 20, 2018 32000 10000 300,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
COLD BCRP matured from april 16 to 20, 2018
iv. Auction sale of time deoosits in domestic currency 1000.0 528.0
Proposals received 2007,0 528,0
Maturity 4d 4d
Interest rate : Minimum 205 2,04
Maximum 250 2,66
Average 240 231
Stock 15280
Next maturity of time deposits ( ) 1528,0
Time Deposits matured from april 16 t0 20, 2018 15280
v. Auction sale of time deosits TP in domesiic curtency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 12000 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0
Time Deposits TP matured from aprl 16 to 20, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
dmum
Average
Stock 12650 620,0 230,0 300
Next maturity COR BCRP (Apr 16, 2018) 6450 390,0 200,0 300
CDR BCRP matured from april 16 to 20, 2018 12350 590.0 2000 300
vi. Auction sale of Swap operation in foreian currency
Pronnsas eceied
Interest rate : Minimum
M
Averane
Stock 61001 61001 6100.1 61001
Next maturity Swap (Apr. 05, 2018) 2000 200,0 200,0 200,0
Swan matured from aoril 16 to 20. 2018
Vi Auction sale of Swao oberation in foreian currency (Expansion)
oosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 30500 30500 30500 30500
Next maturity Swap foreign currency (Apr 09, 2018) 600,0 600,0 600,0 600,0
‘Swap foreign currency matured from april 16 to 20, 2018 600,0 600,0 600,0 600,0
ix Auction sale of Swan oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 35300 35300 35300 3530,0
Next maturity Swap foreign currency (Apr 20, 2018) 1500 150,0 1500 150,0
Swap foreign currency matured from april 16 (0 20, 2018
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 11000 11000 6000 4000
Next maturity FX Swap Sell (Apil 16, 2018 ) 500,0 500,0 200,0 200,0
FX Swap Sell currency matured from april 16 t0 20, 2018 700,0 700,0 200,0 200,0
%. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase currency matured from april 16 10 20, 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 (/. USS)
. Onerations 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 S B 200y BUERD

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

Fee (dally efective rate) 0,0078% 0,0078% 0,0078% 0,0090%
b. Outcome of the direct temporary buying securites (Repo)

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

Interest rate
d. Overnight deposits in domestic currency 1750 665.0 3734 89

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

5. Commercial bank current account in the BCR at close of the day 888y B BERD BEED
& Cumulative average resenve balances in domestic currency (millions of S/) () 81836 80084 79024 78959
t Cumulative average (% of to resene ©) 60 59 59 59
< Cumulative average current account in domestic currency (milions of S/) 33108 31796 30810 3059,7
 Cumulaiive average current account in to resene o 24 24 23 23

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 1063,0 11341 1295,6 .

Interest rate : Minimum / Maximum | Average 2,7512,7512,75 2,7512,75/2.75 2,7512,7512,75 2,7512,75/2.75
b. Interbank operations (foreign currency) 745 64.0 99,0 2650
Interest rate : Minimum / Maximum | Average 17511,7511,75 175/1,75/1,75 1,75/1,8011,76 175/180/1,76
. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate) 3501255
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) 2pU]0532015) 2pI103201 2P 31012015 SpURII201Y
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 113 384 1058 94
Flow of foreign exchange position =+ bii-ciii+e+1 59 471 -126,9
2. Spot purchases with non-banking costumers 411 57.0 361

i, Purchases 2936 2341 268,0
i) Sales 2525 177,0 304,0
b. Forward purchases with non-banking costumers 2282 153.0 420
i, Pacted 244,0 230,8 2172
ii. Redemption 158 778 3192
C. Forward sells with non-banking costumers 2331 1437 3137
i, Pacted 3426 1532 3615
ii. Redemption 1095 95 6752
d. Interbank operations
i spot 12808
i Foward 100
. Spot sales due 1o NDF redemption and swaps. 3914
i, Purchases 6750
i) Sales 2836
f. Change due to FX options A3
. Net operations with other financial institutons. 2791
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32334 32301 32385 32369
() Preliminar information




