CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Apr. 23, 2018 Apr. 24, 2018 Apr. 25, 2018 Apr. 26, 2018 Apr. 27, 2018
1. Commercial bank current account before Central Bank operations 2219 1385 903,6 1466,3 206.2
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 500 500 500
Proposals received 285,0 161,0 161,0
Maturity 178d 533d 350d
Interest rate : Minimum 25 26 263
aximum 26 27 263
Average 26 27 263
Stock 275015 275015 276415 274915 274915
Next maturty CD BCRP (May. 08 2018) 200,0 200,0 10261
CD BCRP matured from april 30 to may 04, 2018
ii. Outcome of the buvina auction sale securites (Reno) 300.0 200.0 10300 600.00 200.00
Proposals received 955.0 630,0 1030,0 1450,00 200,00
Matrity 1d 7d 1d 1d 1d
Interest rate : Minimum 292 2,91 275 282 275
Maxmum 2,92 2,91 295 2,90 275
Average 292 291 292 286 275
Stock 36399 29099 23099 25099 23099
Next maturity Repo (May. 23, 2018) 1330,0 200,0 200,0
Repo BCRP matured from april 30 to may 04, 2018 13300 200,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from april 30 to may 04, 2018
iv. Auction sale of time deposits in domesic currency
Proposals received
Matrity
Interest rate : Minimum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from april 30 to may 04, 2018
v. Auction sale of ime deoosits TP in domestic currency 500.0 500.0
Proposals received 14103 10059
Maturity 183d 185d
Interest rate : Minimum 318 30
Maximum 331 34
Average 33 32
Stock 12000 17000 17000 17000 22000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0
Time Deposits TP matured from april 30 to may 04, 2018
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
Maximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from april 30 to may 04, 2018
i Auion sle of Swap overaon i forlan curtency
Pronaals e
Interest ate : Minimum
Matmur
soc 57831 57831 57831 57831 55831
Next maturty Swap (ay. 02, 2018) 200,0 200,0 300,0
Swan matured from aoril 30 to may 04. 2018 20010 20010 30010
Vil Auction Sale of Swan operation in foreian currency (Exoansion)
Pronosals received
Matity
Interest rate : Minimum
Maxmum
Average
Stock 24500 24500 24500 24500 18500
Next maturity Swap foreign currency (May 08, 2018) 600,0 600,0 600,0
Swap foreign currency matured from april 30 to may 04, 2018
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 33800 33800 33800 33800 3380.0
Next maturty Swap foreign currency (Apr 20, 2018) 400,0 400,0 400,0
Swap foreign currency matured from april 30 to may 04, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maxmum
Average
Stock 200.0 2000
Next maturity FX Swap Sel () 200,0 200,0
FX Swap Sel currency matured from april 30 to may 04, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity Purchase FX Swap ()
FX Swap Purchase curtency matured from april 30 to may 04, 2018
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
rage exchange rate (S/. USS)
ii.Selling (millions of USS)
je exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
ii.Selling (millions of USS)
d. Oerations at the Secundary 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 close of the da el SEE G atis (052

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

Fee (dally efective rate) 0,0088% 0,0078% 0,0078% 0,0078% 0,0078%
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 265 555.0 1000 6218 218

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 SEEy ga3> ) e e

« Cumulative average balances in « ofs) () 73409 73534 71558 70002 69443
balances liabilies subject o ¢ 55 55 53 52 52

¢ Cumulative average current account in domesiic currency (millions of S/) 25115 23832 23180 21941 21382
account in domest (9% of labiles subject 0 rest G} 19 19 17 16 16

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic curency) 857,9 11737 12720 13931 18319
Interest rate : Minimum / Maximum | Average 2,7512,75/2.75 2,7512,75/2,75 2,75/2,8012.75 2,7512,75/2,75 2,7512,75/2,75
b. Interbank operations (foreign currency) 2250 252,0 2000 397,0 1965
Interest rate : Minimum / Maximum | Average 1,75/1,80/1,76 175/1,75/1,75 175/1,75/1,75 175/1,75/1,75 175/1,75/1,75
c. Secondary market of CBCRP and CDBCRP-NR 472 40,
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 4721258
24 month term (amount / average intefest rate)

7. Operations in the foreign exchange (millions of US$) 2pU2032015 (T E5 €0 2132412015 2132312013 2132612013
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1004 249,0 1378 726 207
Flow of foreign exchange position = a +bii -c.i + e +{ 1892 -206,0 920 52,0 68,6
a. Spot purchases with non-banking costumers 1735 704 241 688

i Purchases 4434 353,0 246,1 3262
i) Sales 2699 5234 2703 395,0
b. Forward purchases with non-banking costumers 939 AL7 £1 316
Pacted 1142 671 166,4 1776
3 Redemption 203 788 1724 209.2
C. Forward sells with non-banking costumers 1820 329 123 79.9
Pacted 1944 1295 264,4 2393
2 Redemption 124 96,7 252,1 319.2
d. Interbank operations
Spot 11393 1480,0 12046
Foward 200 100
. Spot sales due to NDF redemption and swaps 12 750 1149
Purchases 18 243,0 317,0
i) Sales 06 168,0 202,1
1. Change due to FX options 07 22 05
9. Net operations with other financial institutions 33 232 A7
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32235 3,2305 32321 32411 32363
() Preliminar information




