CENTRAL RESERVE BANK OF PERU

RY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)
Jun. 11, 2018 Jun. 12, 2018 Jun. 13, 2018 Jun. 14, 2018 Jun. 15, 2018
1. Commercial bank current account before Central Bank operations 28943 32235 35984 3617.3 11063
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 300 300 2000 2000
Proposals received 245,0 115,0 2030 794,0 750,0
Maturity 178d 538 d 357d 82 175d
Interest rate : Minimum 27 28 268 259 260
aximum 27 28 2,75 265 267
Average 27 28 271 264 265
Stock 262744 26064.4 261094 263344 263324
Next maturity CD BCRP (Jul. 10 2018) 210,0 300,0 7501 750,1
D BCRP matured from jun 18 to 22, 2018 510,0 300,0
ii. Outcome of the buying auction sale securities (Repo) 800,0 450,0
Proposals received 840,0 800,0
Maurity 1d 3d
Interest rate : Minimum 2,77 297
304 321
Average 297 310
Stock 38600 30600 30600 30600 28100
Next maturty Repo (Jun. 21, 2018) 800,0 700,0 700,0 450,0
Repo BCRP matured from jun 18 10 22, 2018 15000 700,0 810,0
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from jun 18 to 22, 2018
iv. Auction sale of time deposits in domesiic curtency 600.0 14000
Proposals received 19546 19546
Matrity 1d 1d
Interest rate : Minimum 2,00 2,00
248 248
Average 228 2,28
Stock 600.0 14000
Next maturity of time deposits ( ) 600,0 14000
Time Deposits matured from jun 18 to 22, 2018 600,0
time deposits TP
Proposals received
Maturity
Interest rate : Minimum
aimum
Average
Stock 30000 30000 30000 30000 30000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0 300,0 300,0
Time Deposits TP matured from jun 18 to 22, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock 510,0 510,0 510,0 510,0 510,0
Next maturity COR BCRP (Jul 09, 2018) 510,0 510,0 5100 510,0
CDR BCRP matured from jun 18 to 22, 2018
vi. Auction sale of Swap operation in foreian currency 200.0
15 raceive 30,0
Maturity 185d
Interest rate : Minimum 30
‘Matmur 35
Averane 31
Stock 54831 54831 52581 5258.1 5058.1
Next maturity Swap (Jun. 25, 2018) 2250 400,0 400,0 300,0
Swan matured from iun 18 to 22. 2018 000
il Auction sale of Swan operation in foreian curreney (Fxnansion)
Pronosals received
ity
Interest rate : Minimum
Maxmum
Average
Stock 12500 12500 12500 12500 12500
Next maturity Swap foreign currency (Sep 14, 2018) 800,0 800,0 800,0 800,0
Swap foreign currency matured from jun 18 to 22, 2018
ix. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
tock 23000 23000 23000 23000 23000
Next maturity Swap foreign curtency (Ago 24, 2018) 500,0 500,0 5000 500,0
Swap foreign currency matured from jun 18 0 22, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
amum
Average
Stock 12601 12601 12601
Next maturty FX Swap Sell (Jul 03, 2018 ) 400,1 4001 400,1
FX Swap Sel currency matured from jun 18 to 22, 2018
%i. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
K
Next maturty Purchase FX Swap ()
FX Swap Purchase currency matured from jun 18 (0 22, 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millons of USS)
Average exchange rate (S/. US$)
Selling  (millions of USS)
Average exchange rate (S/. USS)
c. Operations with Tesoro Publico (miions of USS)
i, Purchase (millons of USS)
Selling  (millions of USS)
4. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP

3. Commercial bank current close of the da S 22233 L0 223 SEED

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

Fee (daily efective rate) 0,0077% 0,0077% 0,0077% 0,0077% 0,0087%
b. Outcome of the direct temporary buying securities (Repo)

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

Interest rate
d. Ovenight deposits in domestic currency 4717 821.7 12747 678 1602

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 SiLs00 B0 S0 S SEEER
& Cumulative average reserve balances in domestic currency (milions of S/) (') 92418 91278 89264 91278 8747,0
t cumul reserve balances in liabilities subject to reserve requirements) () 67 66 65 66 63
¢ Cumulative average current account in domesiic currency (millions of S/) 44694 43119 41105 41105 39429

I account (% of liabilities subject to G} 32 31 30 31 29
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) . 13008 909,0 688,0 12665
Interest rate : Minimum / Maximum | Average 2,70/2,8012.75 2,7512,7512,75 2,70/2,8012.75 2,7512,7512,75 2,75/2,85/2,78
b. Interbank operations (foreign currency) 220 200 125 215 29,0
Interest rate : Minimum / Maximum | Average 1,75/1,75/1.75 1,75/1,7511,75 1,75/1,75/1.75 2,0002,00/2,00 2,0012,00/2,00
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate) 401263
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Jun. 08 2018 Jun. 11 2018 Jun. 12 2018 Jun. 13 2018 Jun. 14 2018
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 633 59,7 364 56 1375
Flow of foreign exchange position = a + b -c.i + e +{ 1259 458 -98,7 1053
a. Spot purchases with non-banking costumers 672 627 154 277

i Purchases 3873 3233 2223 2855
i) Sales 320,0 2605 3377 4133
b. Forward purchases with non-banking costumers 39.9 25.7 58 194
1217 67,0 198,9 552
87,9 927 193,0 1346
C. Forward sells with non-banking costumers 221.2 789 571 A74
Pacted 5416 1498 145,0 2222
) Redemption 3144 710 2021 2695
d. Interbank operations
Spot 586,9 604,0 808,4 825,1
Foward 200 230 20
. Spot sales due to NDF redemption and swaps 282.7 285 199.0 1636
Purchases 3046 2003 3019 266,4
Sales 219 1718 1028 1028
1. Change due to FX options 18 07 04 02
9. Net operations with other financial institutions 24 27 24 6.2
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32626 3,2659 32702 32648 32670
() Preliminar information




