CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

May 23, 2016 May 24, 2016 May 25, 2016 May 26, 2016 May 27, 2016
1. Commercial bank current account before Central Bank operations 30395 27182 28056 29506 23311
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 2000 300 300
Proposals received 1685 511,0 1400 1396
Maturity 171d 534d 533d 350d
Interest rate : Minimum 4,49 5,00 517 483
Masimum 4,49 535 522 495
Average 4,49 526 520 492
Stock 15977.3 161773 161423 161723 161723
Next maturity CD BCRP (Jun 9, 2017) 65,00 1250,10 12501
D BCRP matured from May 30 to Jun 3, 2016 65,00
ii. Outcome of the buying auction sale securities (Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 11000 800,0 500,0 5000 500.0
Next maturity REPO (Jun 16, 2016 ). 300,0 300,0 300,0
REPO BCRP matured from May 30 to Jun 3, 2016 600,00
iii Outcome of the buying auction sale securities (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 16000 16000 16000 11000 11000
Next maturity Special Repo (May 31, 2016). 500,0 500,0 200,0
Special Repo matured from May 30 to Jun 3, 2016 500,00 500,00 11000
iv. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturitv GDV BCRP ()
CDV BCRP matured from Mav 30 to Jun 3. 2016
V.. Auction sale of time deposits in domestic currency 1500,0 1400,0 1500,0 18000 120520
Proposals received 1547,2 1692,7 18234 129520
Maturity 1d 1d 1d 1d 3d
Interest rate : Minimum 4,00 4,00 405 403
Masimum 417 415 425 424
Average 4,08 212 4,09 4,09
Stock 15000 14000 15000 18000 12952
Next maturity of time deposits (May 27, 2016) 15000 15000 12952
Time Deposits matured from May 30 to Jun 3, 2016 15000 15000 12952
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Interest rate : Minimum
Maimum
Average
Stock 22000 22000 22000 22000 19000
Next maturity of time deposits TP (Jun 10, 2016) 300,0 300,0 300,0
‘Time Deposits TP matured from May 30 to Jun 3, 2016 300,0 300,0
vii. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Masimum
Average
Stock 300.0 300.0 300.0 300.0 300.0
Next maturity of time deposits BN (May 20, 2016) 300,0 300,0 3000
Time Deposits BN matured from May 30 to Jun 3, 2016
Auction sale of CDR BCRP 200,0 200,0
Proposals received 317,0 2320
%2d 94d
Interest rate : Minimum 034 015
Maimum 044 040
Average 036 029
Stock 48950 47150 46340 41331 43331
Next maturity CDR BCRP (May 31, 2016) 1800 230,0 230,0
R BCRP matured from May 30 to Jun 3, 2016 261,0
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
Swan matured from Mav 30 to Jun 3. 2016 300.0 300.0 3000
x. Auction sale of Swan oneration in foreian currency (Exoansion)
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 30 to Jun 3, 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 30 to Jun 3, 2016
xi. Auction FX Swap Sell BCRP. 435 200 550.0 1750 1550 200 300
Proposals received 1605 735 17570 932,0 7350 842 520
Maturity 92d 92d 92d 92d 92d 9ad 9ad
Interest rate : Minimum 015 015 019 015 013 000 003
Masimum 034 030 030 017 013 004 069
Average 026 021 023 016 013 002 055
Stock 184043 184023 183363 183363 185014
Next maturity FX Swap Sell (May 31, 2016) 552,0 1550 99.2
FX Swap Sell currency matured from May 30 to Jun 3, 2016 883,0 1550 17,9
b. Central Bank foreign currency operations 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 (milions of US$)
i. Purchase (millons of USS)
ii. Selling ~ (millions of US$)
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 e a2 S8ED L1200 e

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

Fee (daly efective rate) 0,0135% 0,0135% 0,0135% 0,0135% 00134%
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 5003 290,0 5120 4565 4110

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 8032 282 e Se L 022
& Cumulative average reserve balances in domestic currency (millions of S/) (*) 42958 42958 73968 73191 72715
t Cumulative average reserve balances in domestic currency (% of iabilties subject to reserve requirements) (*) 76 76 70 70 69
¢ Cumulative average current account in domestic currency (milions of S/) 29339 24425 23753 23108 22483
¢ Cumulative average current account in domestic currency (% of liabiliies subject to reserve o) 28 28 23 22 21

6. Interbank market and Secondary market of COBCRP
a_ Interbank operations (domestic currency) 7280 10170 14020 10030 10750

Interest rate : Minimum / Maximum / Average 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,30/4,26 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 150 2440 2000 420
Interest rate : Minimum / Maximum / Average 0,40/0,40/0,40 0,400,45/0,40 0,40/0,40/0,40 0,40/0,40/0,40
c. Secondary market of CDBCRP and CDBCRP-NR 150
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 15/4,75
24 month term (amount / average interest rate)

7. Operations in the foreign exchange market (millions of US$) MayR2012018 [y EEhENTD MavRSI2010 () EEbEN (57 Eh
Flow of foreign exchange position adjusted by forwards = a+b.i-ci+e+f 778 225 718 832 58,1
Flow of foreign exchange position = + bii - c.ii + & + 93 90,9 298 -1208
a_Spot purchases with non-banking costumers 101 184 332 214

i, Purchases 1981 2046 1957 1937 2442
ii.) Sales 188,0 186,2 2366 2227
b. Forward purchases with non-banking costumers 245 292 819 116
i Pacted 69,0 627 1119 1485
ii.-) Redemption 445 919 300 1369
C. Forward sells with non-banking costurmers 1128 694 825 487
i Pacted 1240 1717 1968 187,0
ii.) Redemption 11 1024 1143 2357
d. Interbank operations
i Spot 210,7 2335 88,9 5133 2888
i Foward
€. Spot sales due to NDF redemption and swaps 310 259 1146 867 984
i, Purchases 40 955 2524 1123 2333
ii.) Sales 350 69,6 1378 256 1349
f. Change due to FX options 17.0 0.2 06 01
g. Net operations with other financial institutions 203 478 415 -1395
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33312 3,3467 33380 33395 33427
(%) Prefiminar information




