CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Nuevos Soles)

December 7, 2015 December 9, 2015 December 10, 2015 December 11, 2015

1. Commercial bank current account before Central Bank operations 32137 38751 4458,0 4108,2

2. Monetary and exchanae Central Bank oberations before close of the dav
a. Central Bank monetarv operations
i. Auction sale of CD BCRP 30.0 30.0 30 200 77.0
Pronosals received 2555 125.0 1726 743 946.0
Maturitv 185d 547d 371d 91d 90d
Interest rate : Minimum 4.05 4.65 4.40 3.85 3.70
imum 4.10 4.94 4.49 3.90 4.00
Average 4.08 . 4.47 3.88 3.98
Stock 16 971.0 17 001.0 15552.9 15629.9
Next maturity CD BCRP (December 14. 2015) 1678.10 600.00
CD BCRP matured from December 14 to 18. 2015 1678.10 1680.00
ii. Outcome of the buvina auction sale securities (Repo) 200.00
Pronosals received 200.00
Maturitv 2d
Interest rate : Minimum 3.55
laximum 3.55
Averaae 3.55
Stock 650.0 450.0 450.0 450.0
Next maturity REPO (December 23. 2015). 150.0 150.0
REPO matured from December 14 to 18. 2015
i Outcome of the buvina auction sale secuites (Soecial Reno)
Proosals received
Maturitv
Interest rate : Minimum
@ximum
Average
Stock 1900.0 1900.0 1900.0 1900.0
Next maturity Soecial Reno (Januarv 28. 2016). 300.3 300.3
Special Repo matured from December 14 to 18. 2015
V. Auction sale of time deposits in domestic currencv 899.90 1899.8 2000.00
Pronosals received 1932.60 2490.2 2795.60
Maturitv 1d 1d
Interest rate : Minimum 3.35 3.10 3.38
laximum 3.48 3.47 371
Average 3.46 3.45 3.66
Stock 899.9 1899.8 2000.0
Next maturitv of time denosits (Dec 14. 2015) 899.9 2000.0
Time Deposit matured from December 14 to 18. 2015 899.9 2000.0
Vi. Auction sale of time deposits TP in domestic currencv
Proosals received
Maturitv
Interest rate : Minimum
@ximum
Average
Stock 3049.9 3049.9 3049.9 3049.9
Next maturity of time denosits TP (Dec 18. 2015) 499.9 499.9
Time Deposit TP matured from December 14 to 18. 2015 499.9
vil._Auction sale of time deposits BN in domestic currency:
Proosals received
Maturitv
Interest rate : Minimum
@ximum
Average
Stock 600.0 600.0 600.0 600.0
Next maturitv of time denosits BN (Mav 20. 2016) 300.0 300.0
Time Deposit BN matured from December 14 to 18. 2015
viii. Auction sale of COR BCRP
Proosals received
Maturitv
Interest rate : Minimum
@ximum
Average
Stock 71352 7135.2 7135.2 7135.2
Next maturity CDR BCRP (December 14. 2015) 196.0 196.0
CDR BCRP matured from December 14 to 18. 2015 579.7
ix. Auction sale of Swan operation in foreian currencv 200.0
Pronosals received 810.0
Maturitv 731d
Interest rate : Minimum 4.95
laximum 4.97
Average 4.96
Stock 15 950.0 15 950.0 15 950.0 15 950.0
Next maturity Swan (December 15. 2015) 400.0 400.0
Swan matured from December 14 to 18. 2015 2200.0
x. Auction sale of Swan oeration in foreian currency (Expansion)
Proosals received
Maturitv
Interest rate : Minimum
@ximum
Average
tock 79000 79000 7900.0 7900.0
Next maturity Swap (January 17, 2017) 300.0 300.0
‘Swap matured from December 14 to 18, 2015
Xi. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
@ximum
Average
tock 48047 48047 48047 48047
Next maturity Swap (May 26, 2017) 2430 243.0
‘Swap matured from December 14 to 18, 2015
xil. Auction FX Swap Sell BCRP 300 300 300 150.0 300.0 300.0 300,0
Proposals received 435 500 300 150.0 905.2 475.2 435,2
Maturity 91d 91d 92d 91d 91d 91d 90 d
Interest rate : Minimum 0.64. 0.62 059 0.62 0.68 0,65 0,60
laximum 0.68 0.63 0.75 0.75 0.69 0,68 0,61
Average 067 0.62 0.70 0.65 0.69 0,66 061
tock 26 867.5 26 567.5 26417.6 27049.6
Next maturity Swap (December 14, 2015) 299.9 400.0
FX Swap Sell matured from December 14 to 18, 2015 567.9 23130
b. Central Bank foreian currency operations at over-the-counter
i. Purchase (millions of US$)
le exchanqe rate (S/. US$)
ii. Sellina  (millions of US$)
\verage exchange rate (S/. US$)
. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina  (millions of US$)
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 3583.7 29452 23282 20812

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

Fee (daily efective rate) 0.0112% 0.0104% 0.0104% 0,0114%
b. Outcome of the direct temporary buyina securities (Repo)

Interest rate 4,05% 4,05% 4,05% 4,05%
. Monetary requlation credit

Interest rate 4,05% 4,05% 4,05% 4,05%
d. Overnight deposits in domestic currency 13412 566.0 122,7 612.4

Interest rate 2,25% 2.25% 2.25% 2,25%

5. Commercial bank current account in the BCR at close of the day 22428 2379.2 22055 14188
'a Cumulative average reserve balances in domestic currency (millions of ST (1 84595 83523 83191 80261
b Cumulative averace reserve balances in domestic currency (% of iabilties subiect to reserve requirements) (%) 86 85 84 81
¢ Cumulative average current account in domestic currency (millions of /) 38439 35033 32964 31257
d Cumulative average current account in domestic currency (% of liabilties subiect to reserve i} 37 36 35 32

6 Tnterbank market and Secondary market of COBCRP
. Interbank operations (domestic currency) 12295 12525 8695 11550

Interest rate : Minimum / Maximum / Averace 3.70/3.70/3.70 3.60/3.60/3.60 3.5013.50/3.50 3.60/3.75/3.71
b. Interbank operations (foreian currency) 98.0 125.0 154, 195.0
Interest rate : Minimum / Maximur / Average 0.11/0.15/0.14 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.15/0.15
c. Secondary market of CDBCRP and CDBCRP-NR 1826 150 10
6 month term (amount / averaae interest rate)
12 month term (amount / averaae interes rate)
224 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) December 04, 2015 December 07, 2015 December 09, 2015 December 10, 2015
Flow of foreian exchanae position adjusted by forwards = a+bi-ci+e+f 36.7 77.2 -122.4 106.3
Flow of foreian exchanae position =a+b.ii-cii+e+f -52,0 9 787
a. Spot purchases with non-banking costumers. -18.7 67.3

i.  Purchases 259.0
ii.[-) Sales 277.7
b. Forward purchases with non-bankina costumers 225
i.  Pacted 106.9
ii.[-) Redemption 84.4
C. Forward sells with non-bankina costumers -39.7
i.  Pacted 1645
i mption 204.2
d. Interbank operations
i Spot 327.2
i Forward
. Spot sales due to NDF redemption and swaps 1776 75.9
i.  Purchases 192.7 92,6
i 151 16.7
f. Chanae due to FX options -0.3 -111
. Net operations with other financial institutions -64.4 -100,7
h. Monetary requlation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33712 3,3757 33726 3,3748
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