CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Dic. 26, 2017 Dic. 27, 2017 Dic. 28, 2017 Dic. 29, 2017

1. Commercial bank current account before Central Bank operations 4955 -928,7 9018 12431

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

i, Auction sale of CD BCRP 300 300
Proposals received 94,0 2155
Maturity 526d 343d
Interest rate : Minimum 31 3,00
imum 33 310
Average 32 3,08
Stock 30687.2 30717,2 307472 30747,2
Next maturity CD BCRP (Jan. 04 2018) 60,0 60,0
CD BCRP matured from january 03 to 05, 2018 60,0
il. Outcome of the buvina auction sale securites (Reoo) 10000 1000.0 450 1000.0 1000.0 500 500.00 500.0 3100
Proposals received 21600 1150,0 450 1760,0 1447,0 520 910,00 5250 310,0
Maturity 1d 1d 1d 7d 7d 1d 7d 7d 5d
Interest rate : Minimum 328 325 326 329 325 325 332 337 325
350 325 336 333 334 331 347 337 330
Average 331 325 326 330 330 328 340 337 330
Stock 45599 46099 46099 54199
Next maturity Repo (Jan. 03, 2018) 500,0 23100
Repo BCRP matured from january 03 10 05, 2018 500,0 33100
ii. Auction sale of CDLD BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 400,00 4000 400,00 4000
Next maturity CDLD BCRP (Jan. 23, 2018) 00,0 00,0
COLD BCRP matured from january 03 to 05, 2018
iv. Auction sale of time deoosits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
wxmum
Average
Stock
Next maturity of time deposits ( )
Time Deposits matured from january 03 to 05, 2018
v. Auction sale of time deosits TP in domesiic currency
Proposals received
Maturity
Interest rate : Minimum
@imum
Average
Stock 12000 12000 12000 12000
Next maturity of time deposits TP (Jan 20, 2018) 300,0 300,0
Time Deposits TP matured from january 03 to 05, 2018
vi. Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
mum
Average
Stock 8350 8350 8350 8350
Next maturity COR BCRP (Feb 15, 2018) 8350 8350
COR BCRP matured from january 03 to 05, 2018
vi. Auction sale of Swap operation in foreian curency
Pronnsas eceied
Interest rate : Minimum
M
Averane
Stock 89001 8900.1 8900.1 8900.1
Next maturity Swap (Jan. 05, 2018) 300,0 300,0
Swan matured from ianuary 03 10 05. 2018 300.0
Vi Auction sale of Swao oberation in forelan curency (Exoansion)
oosals received
v
Interest rate : Minimum
Maximum
Average
Stock 40500 40500 40500 40500
Next maturity Swap foreign currency (Mar 16, 2018) 500,0 500,0
‘Swap foreign currency matured from january 03 to 05, 2018
ix Auction sale of Swan 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 2000
‘Swap foreign currency matured from january 03 (0 05, 2018
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 january 03 to 05, 2018
%. Auction Purchase FX Swap BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity Purchase FX Swap (
D from january . 2018
b. Central Bank foreian currency operations at over-the-counter
i._Purchase (millions of USS)
Average exchange rate (/. USS)
il Selling  (millions of USS)
Average exchange rate (/. USS)

c. Onerations with Tesoro Publico (millons of USS) 18608
i. Purchase (millions of USS) 18698
il Selling  (millons 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 S0 gend S6R) 8E=Es

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

Fee (dally efective rate) 0,0109% 0,0108% 0,0108% 0,0108%

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 677,9 6893 6542 8691
Interest rate 2,00% 2,00% 2,00% 2,00%

5. Commercial bank current account in the BCR at close of the day A0 2520 L7 S0
& Cumulative average resenve balances in domestic currency (millions of S/) () 72028 72704 71510 7060.3
t Cumulative average domest (% of 1o resene ©) 53 54 53 52
< Cumulative average current account in domestic currency (milions of S/) 26194 25540 24259 23831
 Cumulaiive average current account in to resene o 18 19 18 18

6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 816,0 969.0 1552,0 X

Interest rate : Minimum / Maximum | Average 3,25/3,25/3,25 3,25/3,25/3,25 3,25/3,2513,25 3,25/3,25/3,25

b Interbank operations (foreign currency) 135 16.0 37.0 200

Interest rate : Minimum / Maximum | Average 1,5011,50/1,50 1,50/1,5011,50 1,50/1,5011,50 1,50/1,50/1,50

. Secondary market of CDBCRP and CDBCRP-NR 142 142
6 month term (amount / average interest rate)

12 month term (amount / average interes rate) 1421310
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of USS) pecie2lely Deci20l2017 DecEZ7A2017 Deci2flo0 Ly
Flow of foreign exchange position adjusted by forwards = a-+b.-ci+e+ 1 514 51,0 436
Flow of foreign exchange position =+ bii-ciii+e+1 1426 439 788
2. Spot purchases with non-banking costumers 8938 233 628

i, Purchases 3492 3018 439,7
i) Sales 259,4 2785

b. Forward purchases with non-banking costumers 180 33
i, Pacted 2351 834
ii. Redemption 217,1 80,1

C. Forward sells with non-banking costumers 1287 81
i, Pacted 3289 1701
ii. Redemption 2002 162,0

d. Interbank operations
i Spot 4932 1040
i Foward 370

. Spot sales due 1o NDF redemption and swaps. 870
i, Purchases 1214
i) Sales 208,3

f. Change due to FX options 195

. Net operations with other financial institutions. 1229

h. Monetary regulation credit

Interest rate
Note: Interbank exchange rate (Source: Datatec) 32376 32303 32416 32428
() Preliminar information




