CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Nov. 27, 2017 Nov. 28, 2017 Nov. 29, 2017 Nov. 30, 2017 Dic. 01, 2017

1. Commercial bank current account before Central Bank operations 18765 22132 24984 25144 10781

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

1. Auction sale of CD BCRP 300 300 300
Proposals received 700 100,0 100,0
Maturity 169 d 554d 371d
Interest rate : Minimum 33 34 34
aximum 33 34 34
Average 33 34 34
Stock 335871 335871 336171 33647, 33647,
Next maturty CD BCRP (Dic. 04 2017) 100,0 100,0 100,0 100,0 100,0
CD BCRP matured from december 04 to 07, 2017
ii. Outcome of the buvina auction sale securites (Reno) 21500
Proposals received 21500
Maurity 3d
Interest rate : Minimum 33
33
Average 33
Stock 24600 24600 24600 24600 46100
Next maturity Repo (Dec. 04, 2017) 200,0 200,0 200,0 200,0 21500
Repo BCRP malured from december 04 10 07, 2017 21500
ii. Auction sale of CDLD BCRP 200.0 1000 1000
Proposals received 380,0 1550 1500
Maturity 61d 61d 61d
Interest rate : Minimum 319 324 328
aximum 330 3,29 328
Average 324 326 328
Stock 8000 8000 12000 12000 12000
Next maturity CDLD BCRP (Dec. 12, 2017) 200,0 200,0 200,0 200,0 200,0
CDLD BCRP matured fiom december 04 to 07, 2017
iv. Auction sale of time deposits in domesiic currency 750.0 13500 12406 13100
Proposals received 11003 14999 12406 13100
Matrity 1d 1d 1d 1d
Interest rate : Minimum 30 30 31 30
u 32 32 33 33
Average 31 31 32 31
Stock 10323 13500 12406 13100
Next maturty of time deposits (Nov. 30, 2017) 10323 1350,0 12406 13100
Time Deposits matured from december 04 (0 07, 2017 10323 1350,0 12406 13100
v. Auction sale of ime decosits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
aximum
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 december 04 to 07, 2017
vi. Auction sale of CDR BCRP.
Proposals received
Maturity
Interest ate : Minimum
aximum
Average
Stock
Next maturity COR BCRP ()
‘COR BCRP matured from december 04 o 07, 2017
i Auion sle of Swap operaion n forian currenc
Pronaals e
Interest rate : Minimum
‘Matmur
soc 97001 97001 97001 97001 91001
Next maturity Swap (Dic. 07, 2017) 600,0 600,0 600,0 600,0 200,0
Swan matured from december 04 to 07. 2017 6000 600.0 600.0 600.0 20010
Vil Auction Sale of Swan oeration 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) 500,0 500,0 500,0 500,0 500,0
Swap foreign currency matured from december 04 to 07, 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) 200,0 200,0 200,0 200,0 200,0
Swap foreign currency matured from december 04 (0 07, 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 04 to 07, 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 04 10 07, 2017
b, Central Bank foreian currency operations at over-the-counter 194 1132 201 356
i._Purchase (millons of USS) 6.0 350 9.0 110
Average exchange rate (S/. USS) 32 32 32 32
Selling  (millions of USS)
je exchange rate (S/. USS)
. Oerations with Tesoro Publico (millons of USS)
i._Purchase (millons of USS) 2000 2000
Selling  (millions of USS)
d. Oerations at the Secundary Market of CD BCRP. CD BCRP-NR and BTP 541 541 541 541 54.1
i, Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP

3. Commercial bank current close of the da S (2 £E00 203 2283

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

Fee (dally efective rate) 0,0109% 0,0109% 0,0109% 0,0109% 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 2648 1282 4239 3686 504

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 CEy EH ERE) P BEXD

& Cumulative average reserve balances in domestic currency (milions of S/) (') 67611 68128 67113 66680 78320
reserve balances in liabiliies subject to 51 52 51 51 62

¢ Cumulative average current account in domesiic currency (millions of S/) 21994 22387 21129 20633 32133
a (9% of liabilies subject o re G} 17 17 16 16 25

6. Interbank market and Secondary market of COBCRP.

a. Interbank operations (domestic currency) : Y 667, 7518 791,0
Interest rate : Minimum / Maximum | Average 3,25/3,25/3.25 3,25/3,25/3.25 3,25/3,25/3.25 3,25/3,25/3,25 3,25/3,25/3,25
b. Interbank operations (foreign currency) 790
Interest rate : Minimum / Maximum | Average 1,25/1,25/1,25
c. Secondary market of CDBCRP and CDBCRP-NR 700 559.1 180.1 1750
6 month term (amount / average interest rate) 500/3,34 951334
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Nov, 24 2017 Nov, 27 2017 Nov, 28 2017 Nov, 29 2017 Nov, 30 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ a7 1091 410 424
Fiow of foreign exchange position = a + b -c.i + e +{ 207 206 1336 137.2
a. Spot purchases with non-banking costumers 357 02 182 1479

2596 276,0 3254 4192
2238 2757 3072 2713
64.2 1747 633 15
213 245,9 2282 258,1
855 712 1648 256,7
C. Forward sells with non-banking costumers 854 46,0 1091 943
Pacted 444 986 137,4 3218
) Redemption 1298 526 2465 2275
d. Interbank operations
i spot 152,0 579.0 611,9
Foward 60 670
. Spot sales due to NDF redemption and swaps 546 1012
Purchases 1772 2413
Sales 2318 140,1
1. Change due to FX options a1 22
g. Net operations with other financial nstitutions 81 A713
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32370 3,2366 32354 32330 32337
() Preliminar information




