CENTRAL RESERVE BANK OF PERU
'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Jun. 25, 2018 Jun. 26, 2018 Jun. 27, 2018 Jun. 28, 2018
1. Commercial bank current account before Central Bank operations 3750 1845 10369 -418.2
2. Monetary and exchange Central Bank operations before close of the day

a Central Bank monetary operations
i. Auction sale of CD BCRP 30.0 300 300
Proposals received 2015 11,0 189,0
Maturity 164d 524 343d
Interest rate : Minimum 26 27 26
imum 26 27 26
Average 26 27 26
Stock 264993 264993 265293 265743
Next maturity CD BCRP (Jul. 10 2018) 7501 750,1 780,1 750,1
CD BCRP matured from jul 20 6, 2018
ii. Outcome of the buying auction sale securities (Repo) 15000 1000,0 300,0 500,0 10000 5000 1100,0 200,0 2000
Proposals received 3000,0 1150,0 550,0 1530,0 1800,0 600,0 1255,0 555,0 4850
Maturity 1d 1d 184d 7d 1d 7d 4d 183d 7d
Interest rate : Minimum 281 2,78 320 281 2,81 284 281 340 285
Maximum 2,96 290 356 310 288 315 294 345 318
Average 290 283 334 294 285 295 286 343 297
Stock 64300 54300 49300 59300
Next maturity Repo (Jun. 26, 2018) 2500,0 1000,0 500,0 20300
Repo BCRP matured from jul 20 6, 2018 30000 15000 500,0 32300
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from jul 2 to 6, 2018
iv. Auction sale of e deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from jul 210 6, 2018
v. Auction sale of time deposits TP in domestic currency 300,0 300,0
Proposals received 4673 467.3
Maturity 365d 365d
Interest rate : Minimum 36 36
timum 3.9 39
Average 36 36
Stock 30000 33000 33000 33000
Next maturity of time deposits T (Jul 24, 2018) 500,0 500,0 500,0 500,0
Time Deposits TP matured from jul 2 to 6, 2018
Vi, Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 510,0 510,0 510,0 510,0
Next maturity COR BCRP (Jul 09, 2018 ) 510,0 510,0 510,0 510,0
COR BCRP matured from jul 210 6, 2018
i Aution sale of Swap oneraon n forién curency
Nat
Interest rate : Minimum
Maximum
sosk 4758.1 4758.1 4758.1 45080
Next maturity Swap (Jun. 28, 2018) 250,1 250,1 2501 200,0
Swan matured from i 2 t0 6. 2018 2501 25011 25011
Vil Auctian sale of Swan onerafion in foreian urrency (Exnansion)
vosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 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 jul 2t 6, 2018
ix Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 23000 23000 23000 23000
Next maturity Swap foreign currency (Ago 24, 2018) 500,0 500,0 500,0 500,0
‘Swap foreign currency matured from jul 2 0 6, 2018
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 12601 12601 12601 12601
Next maturity FX Swap Sell (Jul 03, 2018 ) 400,1 4001 4001 400,1
FX Swap Sell currency matured from jul 2 to 6, 2018
X Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap (
FX Swap Purchase currency matured from jul 20 6, 2018
b. Central Bank foreign currency operations at over-the-counter
i._Purchase (millions of USS)
rage exchange rate (S/. US$)
il Selling  (millions of USS)
Average exchange rate (/. USS)
<. Operations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
il Selling  (millons of US$)
4. Operations 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 account before close of the day 23950 19845 15069 10518

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

Fee (dally efective rate) 0,0077% 0,0077% 0,0077% 0,0088%
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 14150 10405 8180 3224

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

5. Commercial bank current account in the BCR at close of the day 980,0 944,0 688,9 729,4
€ domesi « of S () 7656,7 76926 75254 74727
v domest O of to resene ©) 55 56 55 54
< « ofs)) 20171 2963.9 27869 27199
 Cumulative average current account to resene o 21 21 20 20

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 11211 1137,0 13060 10351

Interest rate : Minimum / Maximum | Average 2,7512,9012,80 2,7512,75/2.75 2,7002,75/2.75 2,7512,75/2,75
b. Interbank operations (oreign currency) 59,0 50,0 1450
Interest rate : Minimum / Maximum | Average 2,00/2,00/2,00 2,00/2,00/2,00 2,0012,05/2,00
. Secondary market of CDBCRP and CDBCRP-NR 200 50,0
6 month term (amount/ average interest rate) 2001264
12 month term (amount / average interes rate) 100/ 2562
24 month term (amount / average nterest rate)

7. Operations in the foreign exchange market (millions of USS) Jun. 22 2018 Jun. 25 2018 Jun. 26 2018 Jun. 27 2018
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 64,9 1086 287 05
Flow offoreign exchange position =+ bii-ciii+e+1 33 752 -40.4 a8
2. Spot purchases with non-banking costumers 602 865 513 127

i, Purchases 3038 2802 3919
i) Sales 2173 3315 3792
b. Forward purchases with non-banking costumers 2.7 1104 350
i, Pacted 835 350,1 2665
ii. Redemption 96,3 239,7 2315
C. Forward sells with non-banking costumers 35 46,9 98,0 763
i, Pacted 157, 1338 330,8 2762
ii. Redemption 1535 1808 2328 199,9
d. Interbank operations
i spot 620.4 5535 7943 929,0
i Foward 10 10 7.0
. Spot sales due 1o NDF redemption and swaps. 413 66,6 21
i, Purchases 1532 1438 2178
i) Sales 1119 772 2157
f. Change due to FX options 07 08 E
9. Netoperations with other financial institutions. i1 65 19
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32679 32746 32704 32710
() Preliminar information




