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

(Millions of Soles)

Dic. 04, 2017 Dic. 05, 2017 Dic. 06, 2017 Dic. 07, 2017

1. Commercial bank current account before Central Bank operations 63114 23032 54256 48727

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

i, Auction sale of CD BCRP 300 200 300
Proposals received 720 110,0 2130
Maturity 185d 547d 36ad
Interest rate : Minimum 33 34 33

imum 33 34 34

Average 33 34 33
Stock 335771 32340,1 323701 311949
Next maturity CD BCRP (Dic. 12 2017) 12370 12202 12202 11609
CD BCRP matured from december 11 to 15, 2017 12370 12202 12202 13609

il. Outcome of the buvina auction sale secuites (Reno) 24500 12501 14500 800.0
Proposals received 2500,0 1600,0 20500 820,0
Maturity 1d 1d 1d 4d
Interest rate : Minimum 33 33 33 33

33 33 33 33

Average 33 33 33 33
Stock 49100 37100 39099 32509
Next maturity Repo (Dec. 11, 2017) 2450,0 1250,1 14500 800,0
Repo BCRP matured  from december 11 10 15, 2017 24500 12501 14500 800,0

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

aximum
Average
Stock 12000 12000 12000 12000
Next maturity CDLD BCRP (Dec. 12, 2017) 200,0 200,0 200,0 200,0
CDLD BCRP matured from december 11 to 15, 2017 2000

iv. Auction sale of time deoosits in domestic currency
Proposals received
Maturity
Interest rate : Minimum

Average
Stock
Next maturity of time deposits ()
Time Deposits matured from december 1110 15, 2017

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

@imum
Average
Stock 20000 20000 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0 200,0
Time Deposits TP matured from december 11 to 15, 2017

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

Maximum
Average
Stock
Next maturity COR BCRP ()
CDR BCRP matured from december 1110 15, 2017

vi. Auction sale of Swap operation in foreian curency
Maturity
Interest rate : Minimum

Maximum
Averace
Stock 91001 91001 91001 8900.1
Next maturity Swap (Jan. 05, 2018) 200,0 2000 200,0 300,0
‘Swan matured from december 11 10 15. 2017 20010 20000 20010
Vil Auction sale of Swao oberation i foreian currency (Expansion)
Provosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0 500,0
‘Swap foreign currency matured from december 11 to 15, 2017
ix Auction sale of Swap oberation in foreian currenc (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 37300 37300 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0 200,0 200,0 200,0
‘Swap foreign currency matured from december 11 to 15, 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 fiom december 11 t0 15, 2017

%. Auction Purchase FX Swa BCRP
Proposals received
Maturi
Interest rate : Minimum

aimum
Average
Stock
Next maturity Purchase FX Swap (
X Swap Purchase curtency matured from december 11 10 15, 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)
Average exchange rate (S/. USS)
c. Oerations with Tesoro Publico (millons of USS)

i. Purchase (millions of USS) 2000 2000 2000 2000

il Selling  (millons of US$)

d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP 541 54.1 541 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 SE0 s BEE0 ceny

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

Fee (dally efective rate) 0,0109% 0,0109% 0,0109% 0,0105%
b. Outcome of the direct temporary buying securites (Repo)

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

Interest rate
d. Overnight deposits in domestic currency 347 19 234 1

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

5. Commercial bank current account in the BCR at close of the day Sl oLy 0202 COEED
P domest « of s () 7717 78725 8029,7 80711
v domest O of to resene ©) 61 60 61 61

« ofs)) 30617 32809 34530 34885
 Cumulative average current account to resene o 24 25 26 26
6. Interbank market and Secondary market of COBCRP.
a. Interbank operations (domestic currency) 9732 1065,0 X 970,0
Interest rate : Minimum / Maximum | Average 3,25/3,25/3.25 3,25/3,2513,25 3,25/3,25/3.25 3,25/3,25/3,25
b Interbank operations (foreign currency) 29.0 49.0 320 240
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25 1,25/1,251,25 1,25/1,25/1,25 1,25/1,25/1,25
©. Secondary market of COBCRP and CDBCRP-NR 250 480 159.0

6 month term (amount / average interest rate)

12 month term (amount / average interes rate)

24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) Dec1O1§20V7 Deci0i12017 Dec 0512017 Dec100k2017
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+1 50,9 623
Flow offoreign exchange position =+ bii-ciii+e+1 250 96,5
2. Spot purchases with non-banking costumers 60.8 1622

i, Purchases 266,3 4015
i) Sales 2054 2393
b. Forward purchases with non-banking costumers 1071 1055
i, Pacted 174 1015
ii.-) Redemption 103 207,0
C. Forward sells with non-banking costumers 1833 523
i, Pacted 188,8 1375
ii. Redemption 54 852
d. Interbank operations
i spot 512,6 2650 4378
i Foward 310 90 250
. Spot sales due 1o NDF redemption and swaps. 23 1137 272
i, Purchases 41 1701 1511
i) Sales 64 2838 168,3
1. Change due to FX options 04 A5 51
9. Netoperations with other financial institutions. 384 01 62
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32330 32342 32356 3,2365
() Preliminar information




