CENTRAL RESERVE BANK OF PERU

JMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

Dic. 11, 2017 Dic. 12, 2017 Dic. 13, 2017 Dic. 14, 2017 Dic. 15, 2017
1. Commercial bank current account before Central Bank operations 32012 45124 48329 5332,0 38255
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i, Auction sale of CD BCRP. 300 1000 300 1000 0.0 1500 1500 2000
Proposals received 2139 5245 192,0 638,0 173.0 467.0 634.0 430,0
Maturity 178d 86d 540d 85d 357 d 175d 8ad 83d
Interest rate : Minimum 33 319 331 318 320 315 3,00 31
aximum 33 325 333 320 325 320 315 31
Average 33 323 332 320 322 . 314 31
Stock 312399 30179.0 30324,0 30489.0 30689,0
Next maturty CD BCRP (Dic. 18 2017) 1160.9 200,0 50,0
D BCRP matured from december 18 to 22, 2017 1360.9 200,0 50,0
ii. Outcome of the buvina auction sale securites (Reno)
Proposals received
Maturity
Interest rate : Minimum
Average
Stock 2459.9 24599 2459.9 24599 2459.9
Next maturity Repo (Dec. 18, 2017) 200,0 200,0 200,0
Repo BCRP matured from december 18 to 22, 2017 200,0
il Auction sale of CDLD BCRP.
Proposals received
Maturity
Interest rate : Minimum
imum
Average
Stock 12000 1000,00 10000 1000,00 10000
Next maturity CDLD BCRP (Dec. 19, 2017) 200,0 200,0 200,0
CDLD BCRP matured from december 18 to 22, 2017 200,0 200,0
iv. Auction sale of time deposits in domestic currency 1500.0 22000 3000.0 22228
Proposals received 31157 32370 32934 22228
Maturity 1d 1d 1d 3d
Interest rate : Minimum 295 287 285 283
3,07 3,02 301 324
Average 303 298 295 299
Stock 15000 22000 30000 22228
Nex maturity of ime deposits (Dec 18, 2017) 22000 22228
Time Deposits matured from december 18 0 22, 2017 22000 22228
v. Auction sale of time deoosits TP in domestic curency
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 2000.0 20000 2000.0 20000 20000
Next maturity of time deposits TP (Dec 19, 2017) 200,0 200,0 200,0
Time Deposits TP matured from december 18 to 22, 2017 5000
300.0 5350

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

taximum
Average

8350

Stock
8350

Next maturity CDR BCRP (Feb 15, 2018)
CDR BCRP matured from december 18 to 22, 2017
vi. Auction sale of Swap oeration in foreian currency’
Pronosals receive
Maturitv
Interest rate : Minimum
‘Masimur
Averane
Stock 8900.1 8900.1 8900.1 8900.1 8900.1
Next maturity Swap (Jan. 05, 2018) 3000 3000 3000
Swa matured from december 18 to 22. 2017
vil. Auction sale of Swan operation in foreian currency (Expansion)
Pronosals received
aturity
Interest rate : Minimum

Stock 40500 40500 4050.0 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 Swa operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
stock 3730.0 37300 3730.0 37300 37300
Next maturity Swap foreign currency (Jan 26, 2018) 200,0
Swap foreign currency matured from december 18 t0 22, 2017
X Auction FX Swap Sell BCRP
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock
Next maturity FX Swap Sell ()
FX Swap Sell currency matured from december 18 to 22, 2017
%i. Auction Purchase FX Swao BCRP
Proposals received
Maturity
Interest rate : Minimum

Next maturity Purchase FX Swap (
FX Swap Purchase currency matured from december 18 lo 22, 2017
b. Central Bank foreian curency oberations at over-the-counter 16.2
i. Purchase (millions of US$) 50
Average exchange rate (S/. US$) 32
Seling. (millions of USS)
verage exchange rate (S1. USS)
. Operations with Tesoro Publico (millions of USS)
i, Purchase (millions of USS) 2000 2000 2000
Selling  (millions of USS$)
d. Operations 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 day oena aand 8aE aus 07
4. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0109% 0,0109% 0,0109% 0,0108% 0,0108%
b Outcome of the direct temporary buying securities (Repo)
Interest rate: 3,80% 3,80% 3,80% 3,80% 3,80%
c. Monetary regulation credit
Interest rate
d. Overnight deposits in domestic currency 14236 816.7 5041 3359 1148
Interest rate 2,00% 2,00% 2,00% 2,00% 2,00%
18376 20957 2015,0 16823 1287,9

8118,6 79677 78683
6, 59

5. Commercial bank current account in the BCR at close of the day
& Cumulative average reserve balances in domestic currency (milions of S/) (') 8099,0 8097.9
resenve balances in liabilies subject to 61 61
¢ Cumlative average current account in domestic currency (millions of S/) 34849
a (%of liabilties subject 1o res G} 26

X = .
35348 3417,9 33072 31725
26 26 25 24

6. Interbank market and Secondary market of COBCRP

a. Interbank operations (domestic currency) 14330 16700 979 521,0 X
Interest rate : Minimum / Maximum / Average 3,25/3,25/3,25 3,25/3,25/3,25 3,25/3,25/3,25 3,10/3,25/3,21 3,25/3,25/3,25

b. Interbank operations (foreign currency) 280 260 255 46.0 290
Interest rate : Minimum / Maximum / Average 1,25/1,25/1,25 1,25/1,25/1,25 1,25/1,25/1,25 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) 2271320
12 month term (amount / average interes rate)
24 month term (amount / average intefest rate)

7. Operations inthe forelgn exchange. (millions o US$) Dec. 07 2017 Dec. 11 2017 Dec. 12 2017 Dec. 13 2017 Dec. 14 2017
Flow of foreign exchange position adjusted by forwards = @+ bi-c.i+ e+ 1240 30 886 1183 104,9
Fiow of foreign exchange position = a + b -c.i + e +{ 53 736 218,0 478 221,9
a. Spot purchases with non-banking costumers 209 1327 1207 005 2301

2748 3792 3487 337,0 479,7

2539 26,4 2281 4374 2496
515 3.3 437 1134 2216

1086 286,1 1537 253,9 96,4

571 289,4 110,0 1405 318,0

C. Forward sells with non-banking costumers 67.2 646 1723 1818 112
Pacted 1693 2024 3328 306,1 3262

) Redemption 2365 2278 1605 1243 4374

d. Interbank operations

i spot 360.0 3665 283,0 558,0

Forward 28,0
. Spot sales due to NDF redemption and swaps 1588 37.0
Purchases 212,7 1320
Sales 53,9 95,0
1. Change due to FX options 106 07
9. Net operations with other financial institutions 55 1108
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32357 32354 32336 32321 32423

() Preliminar information




