CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

October 5, 2015

October 6, 2015

October 7, 2015

1. Commercial bank current account before Central Bank operations 43911 54534 52151
2. Monetary and exchange Central Bank operations before close of the day
a. Central Bank monetary operations
i._Auction sale of CD BCRP. 50,0 223
Proposals received 1230 834
Maturity 185d 547d
Interest rate : Minimum 415 4,35
aximum 448 4,60
Average 435 4,57
Stock 168967 16 896.7 16919,0
Next maturity CD BCRP (October 15, 2015) 1005,00 1005,00 1005,00
CD BCRP matured on October from 12 to 16, 2015 1005,00
ii. Outcome of the buying auction sale securities (Repo) 700,00
Proposals received 1500,00
Maturi 7d
Interest rate : Minimum 378
Maximum 3,80
Average 378
Stock 14500 14500 11500
Next maturity REPO (October 12, 2015). 700,0 7000 700,0
REPO matured on October from 12 to 16, 2015 700,0
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 22840 22840 22840
Next maturity Special Repo (October 28, 2015). 500,0 500.0 500,0
Special Repo matured on October from 12 to 16, 2015
Iv. Auction sale of time deposits in domestic currency 400,00 150000 200010
Proposals received 1431,90 3029,00 300,90
Maturity 1d 1d 5d
Interest rate : Minimum 322 310 285
Maximum 322 325 3,10
Average 3,22 316 3,02
Stock 4000 15000 20001
Next maturity of time deposits (October 12, 2015) 4000 15000 20001
Time Deposit matured on October from 12 to 16, 2015 4000 15000 20001
v. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 30499 30499 30499
Next maturity of time deposits TP (November 27, 2015) 3000 3000 3000
Time Deposit TP matured on October from 12 to 16, 2015
vi. Auction sale of time deposits BN in domestic currenc:
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 600.0 6000 600.0
Next maturity of time deposits BN (May 20, 2016) 3000 3000 3000
Time Deposit BN matured on October from 12 to 16, 2015
vii. Auction sale of CDR BCRP
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 78511 78511 75911
Next maturity CDR BCRP (October 12, 2015) 260,0 2600 3000
CDR BCRP matured on October from 12 to 16, 2015 260,0 2600 3000
Vi, Auction sale of Swap operation in foreign currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 16 250,0 16 250,0 16 250,0
Next maturity Swap (October 28, 2015) 500,0 500.0 5000
Swap matured_on October from 12 to 16, 2015
ix. Auction sale of Swap operation in foreian currency (Expansion
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 79000 79000 79000
Next maturity Swap (January 17, 2017) 3000 3000 3000
‘Swap matured on October from 12 to 16, 2015
x. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturi
Interest rate : Minimum
Maximum
Average
Stock 48047 48047 48047
Next maturity Swap (May 26, 2017) 2430 2430 2430
o Swap matured on October from 12 1016, 2015
d. Auction FX Swap Sell BCR 3000 300 199
prooosals received 4000 651 199
Maturi 92d 92d  92d
Interest rate : Minimum 0,00 0,00 0,00
Maximum 075 074 075
Average 056 048 067
Stock 245503 242504 233974
Next maturity Swap (October 12, 2015) 599,9 7000 699,9
FX Swap Sell matured on October from 12 to 16, 2015 15819 13520 28310
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
rage exchange rate (S/. US$)
ii. Selling  (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
i. Purchase (millions of US$)
ii. 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
ii. Purchase of BTP
3. Commercial bank current account before close of the day 46411 39534 31927
2. Central Bank monetary operations
a. Swap operations of foreign currency.
Fee (daily efective rate) 0,0109% 0,0109% 0,0109%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,05% 4,05% 4,05%
c. Monetary regulation credit
Interest rate 4,05% 4,05% 4,05%
d. Overnight deposits in domestic currency 18930 772.7 927.2
Interest rate 2,25% 2.25% 2,25%
5. Commercial bank current account in the BCR at close of the day BUEH SILS0/7} 22655
a Cumulative average reserve balances in domestic currency (millions of 7 () 83544 84498 82637
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) ! 9,0 87
¢ Cumulative average current account in domestic currency (millions of SL.) 35284 36330 34198
d Cumulative average current account in domestic currency (% of liabilities subiect to reserve: ) 38 39 36
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency) 11105 10520 5520
Interest rate : Minimum / Maximum / Averagie 3,5013,75/3,65 3,50/3,55/3,50 3,30/3,50/3,40
b. Interbank operations (foreign currency) 80.0 44,0
Interest rate : Minimum / Maximum / Average 0,50/0,50/0,50 0,50/0,55/0,50 0,50/0,50/0,50

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 interest rate)

10,0/4,15

October 02, 2015

October 05, 2015

October 06, 2015

7. Operations in the foreign exchangze market (millions of US$)
Flow of foreian exchande position adjusted by forwards = a+bi-ci+e+1
Flow of foreian exchanae position = a+ b.ii - c.ii + e +

a. Spot purchases with non-banking costumers
Purchases

b. Forward purchases with non-bankina costumers
i Pact ted

ii.[-) Rede
C. Forward sells w1th non-banking costumers
Pact

ed ption
d. Interbank onerations
i. Spot

ii. Forward
€. Spot sales due to NDF redemption and swaps
i. Purchases
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f. Chanqe duelo FX options

a. Net operations with other financial institutions
h. Monelarv requlanon credit

Note: Inlerbank e)ochange rate (Source: Datatec)

-116.8 -72,0 1287
-116.0 65,4 714
-155.8 -89.2 -23.8
164,4 169.4 2408
3202 2586 2646
1239 -60.5 45,8
318,0 168.3 2164
194,1 2287 1707
-2.0 -114.2 -110.5
1526 57.8 2197
1546 1720 330.2
4735 3555 2685
1234 100.5 2529
1540 1612 3283
30.6 60,6 754
5.6 -2,0 -3.0
-255.4 -1919 -94,1
3,2236 3,2144 3,2224
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