CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Dic. 18, 2017 Dic. 19, 2017 Dic. 20, 2017 Dic. 21, 2017 Dic. 22, 2017
1. Commercial bank current account before Central Bank operations 32073 24466 17114 663.5 -1106
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
1. Auction sale of CD BCRP 300 200 300
Proposals received 191,0 201,0 1302
Maturity 171d 533 d 350d
Interest rate : Minimum 31 31 305
aximum 31 31 310
Average 31 31 310
Stock 30669,0 30669.0 30714,0 307472 307472
Next maturity CD BCRP (Dic. 18 2017) 600 600 600
CD BCRP matured from december 18 to 22, 2017
ii. Outcome of the buvina auction sale securites (Reno) 300.0 1200 750.0 300.0 1400
Proposals received 10000 3105 2520,0 770,0 1400
Maurity 1d 1d 4d 4d 4d
Interest rate : Minimum 351 3,62 356 335 325
351 359 362 350 337
Average 351 361 359 345 330
Stock 22509 22509 22509 37509 47099
Next maturity Repo (Dec. 18, 2017) 150,0 150,0 24500
Repo BCRP matured from december 18 10 22, 2017 24500
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 10000 800,00 800, 800,00 4000
Next maturity CDLD BCRP (Dec. 19, 2017) 200,0 4000
CDLD BCRP matured fiom december 18 to 22, 2017 200,0 4000
iv. Auction sale of ime deposits in domesiic currency 10339 700.1 3224
Proposals received 10339 12359 3224
Matrity 1d 1d 1d
Interest rate : Minimum 30 281 290
32 3,05 315
Average 31 291 301
stock 10339 7001 3224
Nex maturity of ime deposits (Dec 18, 2017) 10339 3224
Time Deposits matured from december 18 0 22, 2017 10339 3224
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 20000 18000 18000 15000 15000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 300,0 300,0
Time Deposits TP matured from december 18 to 22, 2017 5000 3000
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock 8350 8350 8350 8350 8350
Next maturity COR BCRP (Feb 15, 2018) 8350 8350 8350
‘COR BCRP matured from december 18 to 22, 2017
i Auion sle of Swap operaion n forian currency
Pronaals e
Interest rate : Minimum
‘Matmur
soc 89001 89001 89001 89001 89001
Next maturty Swap (Jan. 05, 2018) 300,0 300,0 300,0
Swan matured from december 16 t0 2. 2017
Vil Aucion Sale of Swan operation in foreian currency (Exoansion)
Pronosals received
ity
Interest rate : Minimum
Maxmum
Average
Stock 40500 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0 500,0
Swap foreign curtency matured from december 18 to 22, 2017
ix Auction sale of Swap operation in foreian currency (Susitution)
Proposals received
Maturity
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
Swap foreign currency matured from december 18 t0 22, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
axmum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from december 18 to 22, 2017
. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
stock
Next maturity Purchase FX Swap ()
FX Swap Purchase curtency matured from december 18 10 22, 2017
b, Central Bank foreian currency operations at over-the-counter
i._Purchase (millons of USS)
Average exchange rate (S/. USS)
Selling  (millions of USS)
je exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS)
Selling  (millions of USS)
d. Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP
i, Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP

3. Commercial bank current close of the da BER0 SU SEE0 BED e

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

Fee (dally efective rate) 0,0107% 0,0108% 0,0107% 0,0108% 0,0109%
b. Outcome of the direct temporary buying securities (Repo)

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

Interest rate
d. Ovenight deposits in domestic currency 100 2502 335 4z 4250

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 BeE0 SEH 2D By oy

& Cumulative average reserve balances in domestic currency (milions of S/) (') 76583 77248 7497.7 73556 73221
reserve balances in liabiliies subject to 57 57 56 55 54

¢ Cumulative average current account in domesiic currency (millions of S/) 29259 28201 27454 26530 2619.4
a (9% of liabilies subject o re G} 22 22 20 20 19

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic currency) 14640 X 11220 890,0 620,9
Interest rate : Minimum / Maximum | Average 3,25/3,25/3.25 3,25/3,25/3.25 3,25/3,25/3.25 3,25/3,50/3,32 3,25/3,50/3,32
b. Interbank operations (foreign currency) 250 215 50 100 70
Interest rate : Minimum / Maximum | Average 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50 1,50/1,50/1,50
c. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Dec. 15 2017 Dec. 18 2017 Dec. 19 2017 Dec. 20 2017 Dec. 21 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 204 1616 1750 128,0 555
Fiow of foreign exchange position = a + b -c.i + e +{ 390.4 781 698 1417 23
a. Spot purchases with non-banking costumers 1482 985 339 1729

4412 4381 4280 4381
2031 3396 3041 265,2
626 367.3 553 750
1032 1158 116 1684
406 4831 166,9 2433
C. Forward sells with non-banking costumers 4133 -135,0 1965 638
Pacted 87,1 1335 3227 114,9
) Redemption 738 2685 126.2 178,7
d. Interbank operations
i spot 6045 546.2 553,8 699,0
Foward 90 280 30
. Spot sales due to NDF redemption and swaps 118 2290 966
Purchases 435 1987 230,4
Sales 316 4217 1337
1. Change due to FX options 103 74 5
g. Net operations with other financial nstitutions 2636 59 19
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,2638 3,2900 3,2667 32748 32665
() Preliminar information




