CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May 9, 2016 May 10, 2016 May 11, 2016 May 12, 2016 May 13, 2016

1. Commercial bank current account before Central Bank operations 35314 43820 40910 5007.7 43468

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

a. Central Bank monetary operations
i._Auction sale of CD BCRP 200 200.0 300.0 300 1041 30 200
Proposals received 1740 4895 6403 1504 194,1 186 545
Maturity 185d 184d 366d 547d 365d 364d 364d
Interest rate : Minimum 4,49 450 478 490 478 469 483
Masimum 453 4,60 490 4,90 530 4,69 500
Average 451 456 48 490 501 469 496
Stock 172052 170032 173173 158573 158573
Next maturity CD BCRP (May 25, 2016) 65,00 650
CD BCRP matured from May 161020, 2016
ii. Outcome of the buvina auction sale securities (Repo) 200.00
Proposals received 805,00
Maturity 1d
Interest rate : Minimum 443
Masimum 450
Average 4,4
Stock 10000 800,0 500,0 5000 500.0
Next maturity REPO (Jun 17, 2016 ). 300,0 300,0
REPO matured from May 16 to 20, 2016
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). 500,0 500,0
‘Special Repo matured from May 16 to 20, 2016
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 160.00 160.00 160.00 160.00 160.00
Next maturity GDV BCRP (Mav 20. 2016) 160.00 160.00
CDV BCRP matured from Mav 16 to 20. 2016 160.00
V.. Auction sale of time deosits in domestic currency. 10000 10000 18909 127150
Proposals received 1551,1 14236 20114 130150
Maturity 1d 1d 1d 3d
Interest rate : Minimum 390 390 3,90 3,90
Masimum 4,06 4,00 4,00 425
Average 401 399 394 396
Stock 10000 10000 18999 12715
Next maturity of time deposits (May 16, 2016) 18999 12715
Time Deposit matured from May 16 t0 20, 2016 18999 12715
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Interest rate : Minimum
Maimum
Average
Stock 25000 25000 25000 25000 22000
Next maturity of time deposits TP (May 27, 2016) 300,0 300,0
Time Deposit TP matured from May 16 t0 20, 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) 300,0 3000
Time Deposit BN matured from May 1610 20, 2016 300,0
vii. Auction sale of CDR BCRP 500
Proposals received 500
%2d
Interest rate : Minimum 030
Maimum 030
Average 030
Stock 50850 48350 47850 47850 47850
Next maturity CDR BCRP (May 16, 2016) 300,0 300,0
DR BCRP matured from May 16 to 20, 2016 450,0
ix Auction sale of Swap operation in foreian currency
rece
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 160000 160000 160000 16 000.0 16 000.0
Next maturity Swap (May 31, 2016) 300,0 300,0
red from Mav 16 to 20 2016
x. Auction sale of Swa operation in foreian currency (Exoansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap (January 17, 2017) 300,0 300,0
Swap matured from May 16 10 20, 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 2430
Swap matured from May 16 10 20, 2016
xil. Auction FX Swap Sell BCRP 300.0 350 250.0 105.0 1200
Proposals received 752,0 700 313,0 1650 200,0
Maturity 92d 92d 92d 92d 92d
Interest rate : Minimum 014 069 064 049 068
aximum 034 069 064 070 068
Average 025 06 065 0,68
Stock 190391 192541 190418 188528 187328
Next maturity Swap (May 18, 2016) 3110
FX Swap Sell matured from May 16 10 20, 2016 8810
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 (i
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 oLy 28820 25008 23078 S003

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

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

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

Interest rate. 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 4123 289.7 269.4 1459 81

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 eERs 25323 2330 B0 20002
& 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 76 76 76 76
¢ Cumulative average current account in domestic currency (milions of S/) 28009 290718 29339 29033 29339
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 28 27 28 28 28

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 4555 8950 7310 7310 7120

Interest rate : Minimum / Maximum / Average 4,40 /4,401 4,40 4,25 /4,301 4,26 4,25 /4,301 4,26 4,25/4,3014,26 450 /4,801 4,65
b. Interbank operations (foreign currency) 450 210 210 1500
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,4010,40/0,40 0,40/0,40/0,40 0,40/0,40/0,40
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)

7. Operations in the foreign exchange market (millions of US$) iMayJ0612018 iMayJ091201c MavR1012010 MaVRLLI2010 MavR1212010
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 506 182 603 317
Flow of foreign exchange position = + bii - c.ii + & + 341 -188,3 43
a_Spot purchases with non-banking costumers 248 131 241

i, Purchases 2253 1905 2138
ii.) Sales 2005 1775 1898
b. Forward purchases with non-banking costumers -182 239 -60.1
i ed 51 2076 168,0
ii.-) Redemption 233 1838 2281
C. Forward sells with non-banking costurmers 69 -162.8 810
i Pacted 1646 98,6 844
ii.) Redemption 17,7 2614 1654
d. Interbank operations
i Spot 2941 387.4 567,6 08,1 3197
i Foward 61,0 200 100
€. Spot sales due to NDF redemption and swaps 149 1075 517 -105,0 916
i, Purchases 447 1125 1417 672 1304
ii.) Sales 29,7 50 90,0 1721 2221
f. Change due to FX options 05 11 83 o5 56
g. Net operations with other financial institutions -1083 766 69 780 534
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33135 33404 33337 33303 33288
(%) Prefiminar information




