CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May 16, 2016 May 17, 2016 May 18, 2016 May 19, 2016 May 20, 2016

1. Commercial bank current account before Central Bank operations 42677 41673 39081 41848 35410

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

a. Central Bank monetary operations
i.. Auction sale of CD BCRP 30.0 300 300
Proposals received 1780 1315 2030
Maturity 178d 540d 357d
Interest rate : Minimum 450 495 480
Masimum 450 503 487
Average 450 5,00 484
Stock 158873 158873 159173 159473 159473
Next maturity CD BCRP (May 25, 2016) 65,00 65,00 650
D BCRP matured from May 23 10 27, 2016 65,00
ii. Outcome of the buying auction sale securities (Repo) 300,00 300,00 300,00
Proposals received 840,00 550,00 660,00
Maturity 7d 7d 7d
Interest rate : Minimum 490 483 450
Masimum 533 483 450
Average 512 483 450
Stock 800,0 11000 14000 14000 14000
Next maturity REPO (May 23, 2016) 300,0 300,0 300,0
REPO BCRP matured from May 23 to 27, 2016 900,0
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 16000 16000 16000 16000 16000
Next maturity Special Repo (May 26, 2016). 500,0 500,0 500,0
Special Repo matured from May 23 10 27, 2016 500,0
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 160.00 160.00 160.00 160.00
Next maturitv GDV BCRP () 160.00 160.00
CDV BCRP matured from Mav 23 to 27. 2016 160.00 160.00
V.. Auction sale of time deposits in domestic currency 15000 17000 14999 21500 200000
Proposals received 17700 22025 20252 29530 2333.20
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 393 399 4,00 405 397
Masimum 425 423 420 420 418
Average 212 214 213 413 413
Stock 15000 17000 14999 1500 20000
Next maturity of time deposits (May 23, 2016) 15000 14999 20000
Time Deposits matured from May 23 to 27, 2016 15000 14999 20000
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Interest rate : Minimum
Maimum
Average
Stock 22000 22000 22000 22000 22000
Next maturity of time deposits TP (Jun 3, 2016) 300,0 300,0 300,0
Time Deposits TP matured from May 23 to 27, 2016 300,0
vii. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 6000 600.0 600.0 6000 3000
Next maturity of time deposits BN (May 20, 2016) 300,0 300,0 3000
Time Deposits BN matured from May 23 t0 27, 2016 300,0 300,0
Auction sale of CDR BCRP 300,0 60,0
Proposals received 3330 60,0
%2d %2d
Interest rate : Minimum 044 0,70
Maimum 049 070
Average 047 070
Stock 47850 47850 4695, 46950 46950
Next maturity CDR BCRP (May 24, 2016) 1500 1800 180,0
R BCRP matured from May 23 10 27, 2016 1500 2610
i Auction sale of Swap operation in foreian currency
asals rece
Maturity
Interest rate : Minimum
Maxim
Averaae
Stock 160000 160000 160000 16 000.0 16 000.0
Next maturity Swap (May 31, 2016) 300,0 300,0 300,0
/ap matured from Mav 23 to 27. 2016 3000
x. Auction sale of Swan oneration in foreian currency (Exnansion)
Proposals recel
Maturity
Interest rate : Minimum
ximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap foreign currency (January 17, 2017) 300,0 300,0 3000
Swap foreign currency matured from May 23 10 27, 2016
Xi. Auction sale of Swap operation in foreign currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maimum
Average
Stock 28047 28047 28047 48047 48047
Next maturity Swap foreign currency (May 26, 2017) 243,0 2430 2430
Swap foreign currency matured from May 23 to 27, 2016
xi. Auction FX Swap Sell BCRP. 3100 4700 1000
Proposals received 13020 15200 2750
Maturity 92d 92d 9ad
Interest rate : Minimum 022 019 03
aximum 039 038 037
Average 034 025 037
Stock 187128 183181 183171 183171 183171
Next maturity FX Swap Sell (May 23, 2016) 311,0 4700 4350
FX Swap Sell currency matured from May 23 to 27, 2016 881,0 5700 13180
b. Central Bank foreign currency operations at over-the-counter
i, Purchase (millons of USS)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of USS)
Average exchange rate (S/. US$)
c. Operations with Tesoro Publico (millions of USS)
i. Purchase (millons of USS)
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 230 Bui 28132 200t Lot

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

Fee (daly efective rate) 0,0136% 0,0136% 0,0136% 0,0135% 0,0136%
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 3341 2355 7814 9848 3358

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 2203 2331 S 0200 L2052
& 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) (*) 76 76 76 76 76
¢ Cumulative average current account in domestic currency (milions of S/) 29339 28977 29339 28185 29339
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 28 28 28 28 28

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 9600 4965 2325 3950 7195

Interest rate : Minimum / Maximum / Average 4,60/4,85/4,76 450/4,50/4,50 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 1500 1500 1500 1500 1500
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 200
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 USS) MavRL3I2010 MavR1612010 MEVRL2010 avRLSI2010 avRLON2010
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 975 1916 15,9 545 987
Flow of foreign exchange position = + bii - c.ii + & + 1578 3211 49,1 297 768
a_Spot purchases with non-banking costumers 1456 1918 543 50 1585

i, Purchases 3303 394,7 2385 1638 3195
ii.) Sales 1847 2029 184,2 1689 1611
b. Fonward purchases with non-banking costumers 565 1397 976 102 -148,0
i ed 364 1241 548 2451 1415
ii.-) Redemption 930 2638 1524 1749 2895
C. Forward sells with non-banking costurmers 30,9 131 553 86 -168.8
i Pacted 1622 2103 1433 842 1684
ii.) Redemption 1931 2234 88,0 9238 337.2
d. Interbank operations
i Spot 3395 344,0 2528 2130
i Foward 200
€. Spot sales due to NDF redemption and swaps 107.9 849 68.4 336
i, Purchases 1907 2015 832 250,0
ii.) Sales 8238 1166 1516 2837
f. Change due to FX options 05 31 614 58
g. Net operations with other financial institutions 307 20 1148 65
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33372 33207 33142 33216 33408
(%) Prefiminar information




