CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May 2, 2016 May 3, 2016 May 4, 2016 May 5, 2016 May 6, 2016

1. Commercial bank current account before Central Bank operations 21055 34408 29715 38104 33690

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

a. Central Bank monetary operations
i._Auction sale of CD BCRP 200 300 300
Proposals received 1110 1261 1621
Maturity 192d s54d 371d
Interest rate : Minimum 4,49 469 460
Masimum 4,60 4,90 480
Average 457 490 474
Stock 171152 171152 171452 171752 171752
Next maturity CD BCRP (May 10, 2016) 612,0
CD BCRP matured from May 9 to 13, 2016 2302,00
ii. Outcome of the buvina auction sale securities (Repo) 400 700 300.00 200.00 400.00
Proposals received 1255 1520 1250,00 400,00 720,00
Maturity 7d 1d 7d 1d 3d
Interest rate : Minimum 530 450 536 450 433
Masimum 532 487 536 450 455
Average 531 465 536 450 443
Stock 23000 16000 16000 16000 16000
Next maturity REPO (May 9, 2016 ). 800,0
REPO matured from May 9 to 13, 2016 740,0
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 16000 16000 16000 16000 16000
Next maturity Special Repo (May 26, 2016). 5009
Special Repo matured from May 9 to 13, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Averace
Stock 160.00 160.00 160.00 160.00 160.00
Next maturity GDV BCRP (Mav 20. 2016) 160.00
CDV BCRP matured from Mav 9 to 13. 2016
V.. Auction sale of time deosits in domestic currency.
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock
Next maturity of time deposits ()
Time Deposit matured from May 9 to 13, 2016
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 25000 25000 25000 25000 25000
Next maturity of time deposits TP (May 13, 2016) 300,0
Time Deposit TP matured from May 9 to 13, 2016 300,0
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 600.0 600.0 600.0 600.0 600.0
Next maturity of time deposits BN (May 20, 2016) 3000
Time Deposit BN matured from May 910 13 , 2016
vii. Auction sale of CDR BCRP 2850
Proposals received 361,0
Maturity %2d
Interest rate : Minimum 025
Maimum 057
Average 038
Stock 50850 085, 50850 50850 50850
Next maturity CDR BCRP (May 9, 2016) 500
DR BCRP matured from May 9 t0 13, 2016 350,0
ix Auction sale of Swap operation in foreian currency 300.0
received 8330
Maturity 730d
Interest rate : Minimum 516
Maxim 523
Averaae 516
Stock 16 000.0 160000 160000 16 000.0 16 000.0
Next maturity Swap (May 31, 2016) 300,0
red from Mav
x. Auction sale of Swa operation in foreian currency (Exoansion)
Proposals received
Maturity
Interest rate : Minimum
ximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap (January 17, 2017) 300,0
‘Swap matured from May 9 10 13, 2016
Xi. Auction sale of Swa oeration in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 28047 28047 48047 48047
Next maturity Swap (May 26, 2017) 2430
Swap matured from May 9 t0 13, 2016
xil. Auction FX Swap Sell BCRP 205 275 220 300 3400 85.0
Proposals received 821 680 491 745 490,0 2550
Maturity 92d 92d 92d 92d 92d 92d
Interest rate : Minimum 049 020 029 020 047 034
Masimum 070 039 029 049 069 034
Average X : ; : 064 034
Stock 191821 194821 191091 191071 191071
Next maturity Swap (May 10, 2016) 350
FX Swap Sell matured from May 9 t0 13, 2016 327,0
b. Central Bank foreian currency oberations at over-the-counter
i. Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (mi
i. Purchase (millons of USS)
ii. Selling ~ (millions 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
ii. Purchase of BTP

3. Commercial bank current account before close of the day S OE=0 £ens S8 S0

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

Fee (daly efective rate) 0,0137% 0,0135% 0,0135% 0,0136% 0,0126%
b. Outcome of the direct temporary buying securities (Repo)

Interest rate 4,80% 4,80% 4,80% 4,80% 480%
c. Monetary regulation credit

Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 4120 4237 4238 2197 17,9

Interest rate. 3,00% 3,00% 3,00% 3,00% 3,00%

5. C I bank current account in the BCR at close of the day 20033 2320 28 25007} SLD
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 42958 42958 42958 42958 42958
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 78 78 72 75 75
¢ Cumulative average current account in domestic currency (milions of S/) 20125 21718 23585 24733 26196
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 23 24 22 25 25

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 6910 3350 668.0 6150 6790

Interest rate : Minimum / Maximum / Average 4,80 /4,801 4,80 4,50 /4,801 4,79 4,80 /4,801 4,80 4,80 /4,80/ 4,80 4,80 /4,80/ 4,80
b. Interbank operations (foreign currency) 210 730 84,0 1220 1100
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 1280
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 11,3/4,80
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) aprlj29 12016 iMayJ0212010 12yJ0312016 a0 2010 iiavR00)2010
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 1051 1452 1097 35,9 93
Flow of foreign exchange position = + bii - c.ii + & + 21 1300 206 50,6 325
a_Spot purchases with non-banking costumers 975 1288 9.8 592 707

i, Purchases 4452 2328 256,2 2959
ii.) Sales 347,6 136,0 1969 2252
b. Forward purchases with non-banking costumers 396 548 169 942
i Pacted 1189 65 1348 312
ii. ) Redemption 793 1014 179 1254
C. Forward sells with non-banking costurmers 58,0 05 715
i Pacted 1624 1896 1812
ii.) Redemption 2205 189,0 2527
d. Interbank operations
i Spot 6784 64,9 1990 567,2 5455
i Foward 50 270 40
€. Spot sales due to NDF redemption and swaps 1293 281 572 66.1 989
i, Purchases 1731 1854 1515 1781 2115
ii.) Sales 438 2136 943 1120 1126
f. Change due to FX options 17 0.7 31 08 A2
g. Net operations with other financial institutions 80,0 65 %5 -105.7 92
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 32744 3,2040 33347 33335 33197
(%) Prefiminar information




