CENTRAL RESERVE BANK OF PERU

PERATIONS
Mar.04, 2019 Mar.05, 2019 Mar.06, 2019 Mar.07, 2019 Mar.08, 2019
1. Commercial bank current account before Central Bank operations 24251 35333 4089,0 5114,1 38523
2. Monetary and exchange Central Bank operations before close of the day
a_ Central Bank monetary operations

i, Auction sale of CD BCRP 500 500 500 200.0
Proposals received 251,0 205,0 254,0 898,0
Maturity 183d 546 d 362d 180d
Interest rate : Minimum 263 297 280 261

imum 2,63 298 283 261
Average 263 298 83 !
Stock 207268 297268 298018 288769 288769
Next maturity CD BCRP (mar. 7, 2019) 1324,90 1324,90 14501
CD BCRP matured from march 11 to 15, 2019 1324,90 132490 14501

il. Outcome of the buvina auction sale secuites (Reoo) 5000 11000 350.0 200.0 200.0
Proposals received 700,0 30000 1050,0 600,0 400,0
Maturity 184d 1d 1d 1d 3d
Interest rate : Minimum 396 2,83 291 301 276

4,03 286 299 301 2,76
Average 4,01 284 296 301 2,76

Stock 62500 52000 50500 48500 50500
Next maturity Repo (May. 11, 2018) 350,0 200,0 200,0
Repo BCRP matured  from march 11 10 15, 2010. 350,00 200,00 200,0

ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum

aximum
Average
Stock
Next maturity CDLD BCRP ()
CDLD BCRP matured from march 11 t0 15, 2019,

iv. Auction sale of time deoosits in domestic currency 4595 4595
Proposals received 4595 4595
Maturity 1d 1d
Interest rate : Minimum 2,26 226

Maximum 275 275
Average 2,45 245
Stock 1280 00 00 4595
Next maturity of time deposits (Mar 8, 2019 )
Time Deposits matured from march 11 to 15, 2019,

v. Auction sale of time deosits TP in domesiic currency
Proposals received
Maturity
Interest rate : Minimum

@imum
Average
Stock 47000 47000 47000 47000 47000
Next maturity of time deposits TP (May. 2, 2019) 300,0 300,0 300,0
Time Deposits TP maturedfrom march 1110 15, 2019.

vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity CDR BCRP ()
CDR BCRP matured_from march 11 t0 15, 2019,
vi. Auction sale of Swap oeration in foreian curency 500.0 300.1
coived 2083.0 12470
Maturity 366d 3664
Interest rate : Minimum 4,00 410
Maximum 420 415
Averane a1 413
Stock 72530 7563.1 75631 75531 75631
Next maturity Swap (Mar. 21, 2019) 600,0 600,0 600,0
Swan matured_from march 11 10 15. 2010.
Vil Auction sale of Swao oberation in forelan curency (Expansion)
oosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Swap foreign currency ()
‘Swap foreign currency matured from march 11 to 15, 2019,
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 13000 1300 13000 13000 9000
Next maturity Swap foreign currency (Mar 22, 2019) 400,0 400,0 400,0
‘Swap foreign currency matured  from march 11 to 15, 2019. 4000 400.0
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 0.0 0.0 0.0 020 020
Next maturity FX Swap Sell( )
FX Swap Sell currency matured from march 1110 15, 2019,

%. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum

Maximum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase curtency maturedfiom march 1110 15, 2019.
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
ge exchange rate (. USS)
il Selling  (millions of USS)
Average exchange rate (. USS)
c. Oerations with Tesoro Publico (millons of USS)

i._Purchase (milions of USS)

il Selling  (millions of US$)

d. Operations at the Secundarv 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 a2 CERD CEERD g OEED

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

Fee (dally efective rate) 0,0076% 0,0076% 0,0076% 0,0076% 0,0086%
b. Outcome of the direct temporary buying securites (Repo)

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

Interest rate
d. Overnight deposits in domestic currency 50 50 50 50 4000

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 a0, Rillsd S0 CEERD RS
& Cumulative average resenve balances in domestic currency (millions of S/) () 105103 103726 101945 101510 101031
£ Cumulative averace domest % of toresene re 68 68 66 66 66
< Cumulative average current account in domestic currency (milions of S/) 49375 48441 46844 46517 46202
 Cumulative average current account in o resene re 32 32 31 30 30

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) . 12416 15031 1503,1 14967

Interest rate : Minimum / Maximum | Average 2,7512,75/2.75 2,7512,8012,76 2,7512,75/2.75 2,7512,7512,75 2,7512,75/2,75
b. Interbank operations (foreign currency)
Interest rate : Minimum / Maximum | Average
. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate) 50/2,62
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) Mar 0112013 Mar J041201) M 051201 s 0012019 Mar 074201
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 73 315 152 713 23
Flow offoreign exchange position =+ bii-ciii+e+1 28 879 243 787 168,4
2. Spot purchases with non-banking costumers 114 818 158 550 1334

i, Purchases 2025 2706 256,2 3832 3638
i) Sales 2812 1888 240,4 3282 230,4
b. Forward purchases with non-banking costumers 160 43 63.2 931 -183.0
i, Pacted 1557 175 2335 1763 283,9
ii. Redemption 139,7 1131 1703 832 466,9
C. Forward sells with non-banking costumers 13 1228 720 1008 471
i, Pacted 3497 2743 3283 2852 784,6
ii. Redemption 338.4 1515 256,3 1844 801,7
d. Interbank operations
i spot 458,7 485,0 7453
i Foward 950 50 970
. Spot sales due 1o NDF redemption and swaps. 1053 1361 365.2
i, Purchases 2545 1842 795,7
i) Sales 1491 481 4305
f. Change due to FX options 04 04 02
. Net operations with other financial institutions. 108 a11 46
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33061 33107 33116 3,3083 33097
() Preliminar information




