CENTRAL RESERVE BANK OF PERU

'SUMMARY OF MONETARY AND EXCHANGE OPERATIONS
(Millions of Soles)

Nov. 20, 2017 Nov. 21, 2017 Nov. 22,2017 Nov. 23, 2017 Nov. 24, 2017
1. Commercial bank current account before Central Bank operations 43246 37246 28301 2460,0 21659
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP 300 1000 1000 1000 370 200 300 300
Proposals received 750 1750 367,0 140,0 430 620 410 410
Maturity 176d 9ad 14d 93d 14d 533d 350d 350d
Interest rate : Minimum 332 331 320 331 323 34 34 34
imum 333 332 324 332 325 34 34 34
Average 333 331 323 332 323 34 34 34
Stock 333551 334921 335261 335561 335561
Next maturity CD BCR (Dic. 04 2017) 100,0 100,0 100,0 100,0 100,0
CD BCRP matured from november 27 to december 01, 2017
il. Outcome of the buvina auction sale securites (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 24600 24600 24600 24600 24600
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0 200,0 200,0
Repo BCRP matured  from november 27 to december 01, 2017
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 800.0 800.0 8000 800,0 800,0
Next maturity CDLD BCRP (Dec. 12, 2017) 200,0 200,0 200,0 200,0 200,0
CDLD BCRP matured from november 27 to december 01, 2017
iv. Auction sale o time deoosits in domestic currency 300.0 2100.0 448.0 2823 1600.0 13824 10647 10000
Proposals received 717.0 21785 4680 2823 1846,7 13824 10647 10551
Maturity 7d 1d 1d 7d 1d 1d 1d 3d
Interest rate : Minimum 314 3,00 305 318 303 30 31 30
318 325 325 325 318 33 33 33
Average 316 3,08 323 323 307 31 32 32
Stock 29106 27803 21147 1797.0 15822
Next maturity of ime deposits (Nov. 27, 2017) 24606 2048,0 13824 12147 12999
Time Deposits matured from november 27 1o december 01, 2017 26106 21986 15330 12153 15822
v. Auction sale of time deosits TP in domesic curtency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 20000 20000 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0 200,0
Time Deposits TP matured from november 27 to december 01, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rat
Stock
Next maturity COR BCRP ()
CDR BCRP matured from november 27 to december 01, 2017
vi. Auction sale of Swap operation in foreian curtency
e
Interest rate : Minimum
Maximum
E 106001 106001 106001 10600.1 10600.1
Next maturity Swap (Nov. 27, 2017) 900,0 900,0 900,0 900,0 900,0
‘Swan matured from november 27 to december 01 2017 900.0
Vil Auction sale of Swao oberation in foreian currency (Expansion)
oosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0 500,0 500,0
‘Swap foreign currency matured from november 27 to december 01, 2017
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
‘Swap foreign currency matured from noverber 27 to december 01, 2017
X Auction FX Swap Sell BCRP.
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from november 27 to december 01, 2017
%. Auction Purchase FX Swap BCRP
Proposals received
Maturi
Interest rate : Minimum
aimum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase currency matured from november 27 to december 01, 2017
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
rage exchange rate (S/. US$)
il Selling  (millions of USS)
werage exchange rate (1. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (milions of USS)
il Selling  (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP 541 541 541 541 54.1
i. Repurchase of CD BCRP and CD BCRP-NR
il Purchase of BTP

3. Commercial bank current account before close of the day S0 SEHD EARhT DEE0 H1880

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

Fee (dally efective rate) 0,0108% 0,0109% 0,0109% 0,0109% 0,0109%
b. Outcome of the direct temporary buying securites (Repo)

Interest rate 3,.80% 3,80% 3,80% 3,80% 3,80%
. Monetary regulation credit

Interest rate
d. Overnight deposits in domestic currency 529 270 486 673 43

Interest rate 2,00% 2,00% 2,00% 2,00% 2,00%

5. Commercial bank current account in the BCR at close of the day SCEY L2302 L 12280 SERD
B domest « of S1) () 71719 72769 71246 70431 69108
v domest O of to resene ©) 54 55 54 53 52
< « ofs)) 2499.4 2607.0 24480 23894 23392
 Cumulative average current account to resene o 19 20 19 18 18

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic currency) X 390, 558, 463,0 929,0
Interest rate : Minimum / Maximum | Average 3,25/3,25/3.25 3,15/3,25/3.22 3,25/3,25/3.25 3,25/3,25/3,25 3,25/3,25/3,25
b. Interbank operations (foreign currency) 20.0 100 130 50
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 125/1,25/1,25 125/1,25/1,25 125/1,25/1,25
©. Secondary market of CDBCRP and CDBCRP-NR 1920 1796
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 701337 961338
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) oy R174 2017 oy 2012017 hioy 2132017 oy 2242017 o 2312017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 11 389 191
Flow offoreign exchange position =+ bii-ciii+e+1 88,1 3259
2. Spot purchases with non-banking costumers 688 3208

i, Purchases 285,0 3285
i) Sales 2162 649,2
b. Forward purchases with non-banking costumers 763 2003
i, Pacted 446 195,1
ii. Redemption 1209 285,4
C. Forward sells with non-banking costumers 207 3871
i, Pacted 929 149,0
ii. Redemption 722 536,1
d. Interbank operations
i P 3274 390,0 65,5
i Foward 120 60
. Spot sales due 1o NDF redemption and swaps. 548 271 2434
i, Purchases 544 277,0 527,9
i) Sales 1092 249,9 2845
f. Change due to FX options 101 145 28
9. Netoperations with other financial institutions. 253 01 23
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32445 32424 32345 3,2400 3,2368

() Preliminar information




