CENTRAL RESERVE BANK OF PERU
JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr. 16, 2018 Apr. 17, 2018 Apr. 18, 2018 Apr. 19, 2018 Apr. 20, 2018
1. Commercial bank current account before Central Bank operations 36653 35957 29033 1408.2 10558
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 2000 2001 2000 50,0 100.0 155,0 50,0 1000 1000
Proposals received 2505 704,9 998,9 900,0 279,0 519.4 563,0 277,0 4554 564.0
Maturity 176d 176d 84d 175d 540d 83d 174d 357d 89d 1824
Interest rate : Minimum 254 2,60 263 2,60 264 261 259 258 260 256
aximum 265 2,62 265 2,61 2,70 263 2,60 258 261 259
Average 262 261 X 60 268 262 2,60 258 261 259
Stock 282058 276410 279515 275415 275415
Next maturity CD BCRP (May. 08 2018) 964.9 660,0 10261
D BCRP matured from april 2310 27, 2018 16249 660,0
ii. Outcome of the buying auction sale securites (Repo) 3000
Proposals received 360,0
Maturity 3d
Interest rate : Minimum 276
Maximum 279
Average 278
Stock 2109.9 2109.9 2109.9 21099 2409.9
Next maturity Repo (May. 23, 2018) 300.0 300,0 300,0
Repo BCRP matured from april 23 10 27, 2018
ii. Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from april 23 to 27, 2018
iv. Auction sale of time deposits in domestic curtency 999.9 5000 10000 600.0 10000 500.1 500,0
Proposals received 14110 12768 17330 1663.3 13829 6765 11493
Maturity 1d 1d 1d 1d 1d 1d 1d
Interest rate : Minimum 229 214 230 215 210 219 210
Maximum 273 247 261 234 232 246 224
Average 250 237 250 2,26 225 232 219
Stock 14909 16000 10000 10001
Next maturity of time deposits ( ) 14999 1000,0
Time Deposits matured from april 23 to 27, 2018 1499.9 10000
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 april 23 to 27, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from april 23 to 27, 2018
i Aucion sale of Stz operaion i forlan rency
Wy
Interest rate : Minimum
Mavimur
soc 6100.1 6100.1 6100.1 6100.1 5900.1
Next maturty Swap (Apr. 23, 2018) 200,0 200,0 17,0
Swao matured from aoril 23 to 27. 2018 3170
il Auction sale of Swan onerafion in foreian currency (Exnansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 24500 24500 24500 24500 24500
Next maturity Swap foreign currency (Apr 27, 2018) 600,0 600,0 600,0
Swap foreign currency matured from april 23 to 27, 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 3380.0
Next maturity Swap foreign currency (Apr 20, 2018) 150,0 150,0 400,0
Swap foreign currency matured from april 23 10 27, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 200.0 2000 2000
Next maturity FX Swap Sel (April 27, 2018) 200,0 200,0 200,0

FX Swap Sell currency matured from april 23 to 27, 2018
Xi. Auction Purchase FX Swap BCRP.
Proposals received

Maturity
Interest rate : Minimum
taimum
Average
Stock

Next maturity Purchase FX Swap ()
FX Swap Purchase currency matured from april 23 to 27, 2018
b Central Bank foreign currency operations at over-the-counter
i Purchase (millions of US$)
rage exchange rate (5. USS)
ii. Selling (millions of US$)
rage exchange rate (5. USS)
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of US$)
ii. Selling (millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP.

Commercial bank current close of the day dgEs 15956 15983 11032 13558

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

Fee (dally efective rate) 0,0078% 0,0078% 0,0078% 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 3950 85,0 96,0 1234 3200
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 L0 L0 0y G20 SEED
& Cumulative average reserve balances in domestic currency (milions of S/) (') 77563 77544 76636 7556,2 7496.2
t cumul reserve balances in liabilies subject o ¢ 58 57 57 56 56
¢ Cumulative average current account in domesiic currency (millions of S/) 28995 29043 28264 27501 26643
account in domest (9% of labiles subject 0 rest G} 22 21 21 20
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic curency) 701, 521, 10105 1094,6 11159
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) 2555 2625 2170 2313 186,0
Interest rate : Minimum / Maximum | Average 1,75/1,80/1,76 1,75/1,80/1,76 1,75/1,80/1,76 175/1,75/1,75 175/1,75/1,75
. Secondary market of CDBCRP and CDBCRP-NR 1000 b
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)
7. Operations in the foreign exchange (millions of US$) 2pURI232015) (s &0 € 2P 31742015 Epi 31812013 S 31942013
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 07 736 154
Flow of foreign exchange position = a +bii -c.i + e +{ 08 221 1059
a. Spot purchases with non-banking costumers 07 162 868
i Purchases 20 3602 360,1
i) Sales 13 343,9 2733
b. Forward purchases with non-banking costumers. 04 434 773
Pacted 137,9 1625
3 Redemption 04 945 85,2
. Forward sells with non-banking costumers 03 53 1663
Pacted 211,0 405,0
2 Redemption 03 2164 238,7
d. Interbank operations
Spot 8113 4623 1068,7 8233
Foward 30 200 100
. Spot sales due to NDF redemption and swaps 210 1273 1655 428
Purchases 248 2131 2354 3955
i) Sales 38 858 699 352,7
1. Change due to FX options 16 21 15 68
9. Net operations with other financial institutions q47 05 71 32
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32078 32231 32196 32162 32107

() Preliminar information




