CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

March 21, 2016 March 22, 2016 March 23, 2016
1. Commercial bank current account before Central Bank operations 12739 9085 654.9
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
Proposals received 535 1139
Maturity 171d 533d
Interest rate : Minimum 470 538
Maximum 475 542
Average 474 541
Stock 158853 158853 159003
Next maturity CD BCRP (April 7, 2016) 11714
€D BCRP matured from March 28 to April 1, 2016
ii. Outcome of the buvina auction sale securities (Reno) 450.00 00 100 500 100000
Proposals received 133500 350 350 825 2405,00
Maturity 1d 1d  1d 1d 5d
Interest rate : Minimum 493 531 531 583 5,61
Maximum 495 531 531 583 570
Average 493 531 531 583 5,61
Stock 750,0 10000 13000
Next maturity REPO (Apr. 28 2016). 10000
REPO matured from March 28 to April 1, 2016 10000
iii Outcome of the buvina auction sale securities (Soecial Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 16000 16000 16000
Next maturity Special Repo (May 26, 2016). 400,0
Special Repo matured from March 28 to April 1, 2016
v.Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock 160.00 160.00 160.00
Next maturity CDV BCRP (Mav 20. 20161 160.00
CDV BCRP matured from March 28 to Aoril 1. 2016
V.. Auction sale of time deposits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock
Next maturity of time deposits ()
“Time Deposit matured from March 28 to April 1, 2016
vi. Auction sale of ime deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 25000 25000 25000
Next maturity of time deposits TP (May 13, 2016) 300,0
Time Deposit TP matured from March 28 to April 1, 2016
vil. Auction sale of time deposits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 600.0 6000 6000
Next maturity of time deposits BN (May 20, 2016) 300,0
“Time Deposit BN matured from March 28 to April 1, 2016
vii. Auction sale of CDR BCRP 700
Proposals received 700
Maturity 9%2d
Interest rate : Minimum 075
Maximum 075
Average 075
Stock 83880 81230 81230
Next maturity COR BCRP (March 28, 2016) 167,0
R BCRP matured from March 28 to April 1, 2016 167,0
ix. Auction Sale of Swap operation in foreian currency
Pronosals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 143000 143000 143000
Next maturty Swap (April 14, 2016) 300,0
‘matured from March 28 to Aoril 1. 2016
x Auction sale of Swan operation in foreian currency (Expansion)
oosals receive
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000
Next maturty Swap (January 17, 2017) 300,0
Swap matured from March 28 to April 1, 2016
%i. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 28047 28047 48047
Next maturity Swap (May 26, 2017) 2430
Swap matured from March 28 to April 1, 2016
il Auction FX Swap Sell BCRP 135 5999 550 300 600.0 750.0
Proposals received 185 14150 978 477 1180,0 10910
Maturity 60d 84d  85d  92d 92d 92d
Interest rate : Minimum 075 035 050 069 049 05
Maximum 075 075 075 070 069 064
Average 075 060 068 069 062 058
Stock 280554 280554 280554
Next maturity Swap (March 28, 2016) 985,0
FX Swap Sell matured from March 28 to April 1, 2016 16151
b. Central Bank foreian currency oberations at over-the-counter 019
i Purchase (millions of USS)
\verage exchange rate (S/. US$)
ii. Selling_ (millions of US$) 210
Average exchange rate (S/. USS) 34033
<. Oerations with Tesoro Publico (milions of US$)
i Purchase (milions of US$)
ii. Selling_ (millions of USS)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.
3. Commercial bank current account before close of the day. Lo L Le0d2 Loosd
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (day efective rate) 0,0133% 0,0132% 0,0133%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80%
c. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 508.3 492.4 4914
Interest rate 3,00% 3,00% 3,00%
5.C I bank current account in the BCR at close of the day SEES 2amn s
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 42958 42958 42958
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) () 72 73 71
< Cumulative average current account in domestic currency (milions of S/) 26105 23684 23117
< Cumulative average current account in domestic currency (3 of liabilties subject to reserve © 24 25 23
6. Interbank market and Secondary market of CDBCRP.
. Interbank operations (domestic currency) 13220 6610 12265
Interest rate : Minimum / Maximum / Average 4,90/5,30/5,17 5,35/5,55/5,41 5,35/5,60/5,49
b. Interbank operations (foreign currency) 289 289 520
Interest rate : Minimum / Maximum / Average 0,38/0,38/0,38 0,38/0,43/0,39 0,38/0,43/0,39
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) 1291539
7. Operations in the foreign exchange market (millions of US$) MarchptB 12018 Marchy2Pi2ote Marchp22 12016
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 1100 519 333
Flow of foreign exchange position =+ bii - ciii+ e + 1 1539 09 139
. Spot purchases with non-banking costurmers 100 423 173
i Purchases 3765 2323 3285
i) Sales 3665 3458
b. Forward purchases with non-banking costumers 1453 2356
i Pacted 835 109
ii.) Redemption 2288 2465
C. Forward sells with non-banking costumers 102 2543
i Pacted 280,2 3164
ii. ) Redemption 290,4 5706
d. Interbank operations
i spot 9519 740,1 1229.1
i Forward 35,0
. Spot sales due to NDF redemption and swaps 1902 2920 364.0
i Purchases 2883 327,0 563,1
i) Sales 98,1 351 199,0
1. Change due to FX options 22 0
9. Net operations with other financial institutions 104.4 957
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33755 33952 34112
() Preliminar information




