CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jun. 18, 2018 Jun. 19, 2018 Jun. 20, 2018 Jun. 21, 2018 Jun. 22, 2018

1. Commercial bank current account before Central Bank operations 13326 1489,7 110,2 -221,7 710,8

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

i, Auction sale of CD BCRP 300 300 300
Proposals received 160,0 142,0 176,0
Maturity 171d 531d 350d
Interest rate : Minimum 26 27 26
laximum 27 27 27
Average 26 2.7 26
Stock 26 364.3 263643 26 409.3 264543 264543
Next maturity CD BCRP (Jul. 10 2018) 750,1 750,1 750,1 750,1 750,1
CD BCRP matured from jun 25 to 28, 2018
ii. Outcome of the buying auction sale securities (Repo) 500,0 100,0 750,0 300,0 200,0 5000 8000 |1000,0 5000 7300 10000 200,0
Proposals received 1150,0 100,0 1250,0 1000,0 930,0 2150,0 1550,0 3050,0 1915,0 730,0 2030,0 200,0
Maturity 1d 1d 1d 3d 94d 7d 3d 3d 3d 10d 3d 10d
Interest rate : Minimum 291 2,75 281 3,01 347 331 291 327 335 2,76 2,76 2,81
3,06 2,80 2,97 3,01 363 331 321 335 335 341 3,10 2,81
Average 2,95 2,78 2,89 3,01 3,51 331 315 333 335 3,09 2,91 2,81
Stock 28600 2460,0 31100 3960,0 6130,0
Next maturity Repo (Jun. 25, 2018) 500,0 100,0 950,0 1650,0 2500,0
Repo BCRP matured from jun 25 to 28, 2018 860,0 1110,0 3000,0
iii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from jun 25 to 28, 2018
iv. Auction sale of ime deposits in domesic currency
Proposals received
Maturity
Interest rate : Minimum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from jun 25 o 26, 2018
time deposits TP 300,0
Proposals received 7543
Maturity 365d
Interest rate : Minimum 36
imum 38
Average 36
Stock 30000 3000,0 3000,0 3000,0 3000,0
Next maturity of ime deposits TP (Jul 24, 2018) 3000 3000 5000 5000 5000
Time Deposits TP matured from jun 25 to 28, 2018
. Auction sale of CDR BCRP
Proposals received
Maturty
Interest rate : Minimum
imum
Average
Stock 5100 5100 5100 5100 5100
Next maturity COR BCRP (Jul 09, 2018 ) 510,0 510,0 510,0 510,0 510,0
CDR BCRP matured from jun 25 to 28, 2018
vii. Auction sale of Swan operation in foreian currency 200.0 200.0 200.0
Pronnsals receive: 2300 300 4300
Maturitv 185d 185d 185d
Interest rate : Minimum 30 30 30
Maximur 35 35 35
Averaoe 31 31 31
Stock 5058.1 5058.1 5058.1 5058.1 5058.1
Next maturity Swap (Jun. 25, 2018) 300,0 300,0 300,0 300,0 300,0
Swan matured from iun 18 t0 22. 2018
Vii_Auction Sale of Swan oneration in oreion cirency (Exnansion)
Provosals received
i
Interest rate : Minimum
Maimum
Average
Stock 12500 1250,0 1250,0 12500 1250,0
Next maturity Swap foreign curency (Sep 14, 2018) 800,0 8000 8000 8000 8000
Swap foreign curency matured from jun 18 to 22, 2018
ix. Auction sale of Swap operation in foreign currency (Sustittion)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 23000 23000 23000 23000 23000
Next maturity Swap foreign currency (Ago 24, 2018) 500,0 500,0 500,0 500,0 500,0
Swap foreign currency matured from jun 18 to 22, 2018
* Auction FX Swap Sell BCRP
Proposals received
Maurity
Interest rate : Minimum
imum
Average
Stock 12601 12601 1260,1
Next maturiy FX Swap Sel (3ul 03, 2018 ) 400,1 400,1 400,1
FX Swap Sell curency matured from jun 18 t0 22, 2018
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock
Next maturiy Purchase FX Swap ()
FX Swap Purchase currency matured from jun 18 0 22, 2018
b. Central Bank foreign currency operations at over-the-couner
i._Purchase (miions of USS)
verage exchange rate (S/. USS)
ii.Selling. (millons of USS)
verage exchange rate (S, USS)
. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
ii.Selling (millions of USS)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i.Repurchase of CD BCRP and CD BCRP-NR
i Purchase of BTP

3. Commercial bank current close of the day o0z ae3w a0 48539 BE00

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 securies (Repo)

Interest rate 3,30% 3,30% 3,30% 3,30% 3,30%
c. Monetary regulation credit 390.0

Interest rate
d. Overight deposits in domestic currency 1470 5674 610 490 6175

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

5. Commercial bank current account in the BCR a close of the day 268 10223 10632 14993 18632

« Cumulative averagy balances in « EER) 85917 91278 58348 91278 78926
balances liabilties subject to “ 6,2 66 42 66 57

« Cumlative average current account in domestic currency (millons of S/) 37926 34186 10246 31810 31211
a (% of liabilities subject to reser * 27 31 0.7 31 23

6. Interbank market and Secondary market of CDBCRP

a. Interbank operations (domesic currency) . ! 13460 1647,9
Interest rate : Minimum / Maximum / Average 2,75/2,75/2,75 2,75/2,7512,75 2,75/2,85/2,77 2,75/2,80/2,76
b. Interbank operations (foreign currency) 85 785 580 530
Interest rate : Minimum / Maximum / Average 2,00/2,00/2,00 2,00/2,00/2,00 2,00/2,00/2,00 2,00/2,00/2,00
c. Secondary market of CDBCRP and CDBCRP-NR
6 monih term (amount / average interest rate)
12 month term (amount / average nteres rate)
24 month term (amount / average interest rate}

TR Cananer usg) Jun. 15 2018 Jun. 18 2018 Jun. 19 2018 Jun. 20 2018 Jun. 21 2018
Flow of foreign exchange position adjusted by forwards = a+bi-ci+ e+ 1 112 299 1153 02 289
Flow of foreign exchange posiion = a+ bi-cii +e + f 142 815 1305 259
a. Spot purchases with non-banking costumers. 91 81,1 1146 1073

i Purchases 2970 2830 3830 2517
ii.) Sales 306,1 201,8 268,4 359,0
b. Forward purchases with non-banking costumers 1553 -33.0 613 335
Pacted 1904 338 148,7 2386
) Redempiion 351 669 873 2051
C. Forward sells with non-banking costumers 1562 178 762 71
Pacted 219.9 97,9 368,3 349,0
3 Redempiion 636 800 2021 3413
d. Interbank operations
spot 4205 528,2 5315 7517 3785
Forward 30 50 10,0
&. Spot sales due to NDF redemption and swaps 461 216,0 2206 1833
Purchases 632 2815 3409 3823
ii.) Sales 17,0 65,5 1204 199,0
1. Change due to FX options 21 02 03 00
g. Net operations with other financial institutions. 58 46 30 26
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32811 3,2801 3,2846 3,2820 3,2768
) Preliminar information




