CENTRAL RESERVE BANK OF PERU

SUMMARY OF

NETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Nov. 13, 2017 Nov. 14,2017 Nov. 15, 2017 Nov. 16, 2017 Nov. 17, 2017
1. Commercial bank current account before Central Bank operations 5704.9 52415 46765 49143 4537,0
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i, Auction sale of CD BCRP 300 580 2000 2000 200 300 1000 500 1000
Proposals received 103,0 590 358,0 389,0 650 752 2407 128,0 2210
Maturity 183d 87d 183d 1824 540d 357d 89d 31d 97d
Interest rate : Minimum 325 329 330 33 34 335 322 321 330
imum 331 335 332 34 34 336 332 328 332
Average 330 332 331 33 34 335 330 326 331
Stock 336601 338601 338901 329601 331101
Next maturity CD BCRP (Dic. 05 2017) 10600 10600 10600 12000 12000
CD BCRP matured From november 20 to 24, 2017 10600 10600 10600
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 20 (0 24, 2017
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 900, 900, 900, 900,0 8000
Next maturity CDLD BCRP (Dec. 12, 2017) 100,0 100,0 100,0 100,0 200,0
CDLD BCRP matured From november 20 to 24, 2017 100,0 100,0 100,0 100,0
iv. Auction sale of time deoosits in domestic currency 300.0 1900.0 3606 2050.0 23000 29000 150.0 2600.0
Proposals received 740,0 33818 360.6 2665,1 27300 36745 394,0 31381
Maturity 7d 1d 7d 1d 1d 1d 7d 3d
Interest rate : Minimum 318 2,90 317 3,00 29 30 309 3,00
Maximum 324 321 325 318 32 31 320 310
Average 322 314 323 313 31 31 319 305
Stock 25000 30106 32606 38606 34106
Next maturity of time deposits (Dec. 20, 2017 ) 1900,0 2050,0 2300,0 32000 29000
Time Deposits malured From november 20 10 24, 2017 1900,0 2350,0 2600,0 32000 34106
v. Auction sale of time deosits TP in domesiic 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 20 to 24, 2017
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
dmum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured From november 2010 24, 2017
vi. Auction sale of Swap oeration in foreian curtency
e
Interest rate : Minimum
Maximum
E 111001 111001 111001 111001 10600.1
Next maturity Swap (Nov. 27, 2017) 500,0 500,0 500,0 500,0 900,0
Swan malured From november 20 (o 24. 2017 5000 5000 500.0 500.0
Vil Auction sale of Swao oberation in forelan currency (Exoansion)
Provosals 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 20 to 24, 2017
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 7300 7300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0 200,0
‘Swap foreign curtency matured From november 20 to 24, 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 20 to 24, 2017
%. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
P 1024,2017
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 (millions of USS)
il Selling  (millons 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 S2189 BEER 2o 8EED G
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0108% 0,0108% 0,0108% 0,0108% 0,0108%
b. Outcome of the direct temporary buying securites (Repo)
Interest rate 430% 430% 4,30% 3,80% 3,80%
. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 10403 3837 2020 2097 2087
Interest rate 2,25% 2,25% 2,25% 2,00% 2,00%
5. Commercial bank current account in the BCR at close of the day B 222 8 220 D
& Cumulative average resenve balances in domestic currency (millions of S/) () 74916 7638,0 75526 74934 74311
£ Cumulative average (% of to resene ©) 57 58 57 57 56
< Cumulative average current account in domestic currency (milions of S/) 29685 29905 28708 27995 27436
 Cumulaiive average current account in to resene o 23 23 22 21 21
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 966, 845, 1203,0 . 803,0
Interest rate : Minimum / Maximum | Average 3,25/3,25/3.25 3,25/3,25/3.25 3,25/3,25/3,25 3,2003,25/3,24 3,0003,25/3,21
b. Interbank operations (foreign currency) 76.0 95.0 48.0 34.0 100
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1.25 1,25/1,25/1,25 1,25/1,25/1,25
. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate) 100/333
12 month term (amount / average interes rate)
24 month term (amount / average interest rate)
7. Operations in the foreign exchange market (millions of USS) oy RI01 2017 oy RI512017 hioy RLUI201T oy R1512017 oy R1012017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 66,2 597 66,7 615 886
Flow of foreign exchange position =+ bii-ciii+e+1 209 801 637 195
2. Spot purchases with non-banking costumers 404 911 819 632
i, Purchases 2299 345,8 3293 2588
i) Sales 1895 2547 247,4 195,7
b. Forward purchases with non-banking costumers £05 1237 1544 21411
i, Pacted 345 758 3219 1263
ii. Redemption 95,0 1995 1675 267,4
C. Forward sells with non-banking costumers 997 216 2166 2175
i, Pacted 659 1182 4003 1552
ii. Redemption 1655 905 1237 37258

d. Interbank operations
i Spot
i Foward
. Spot sales due to NDF redemption and swaps.
i, Purchases
ii.) Sales
f. Change due to FX options.
9. Net operations with other financial institutions
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec)
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() Preliminar information




