CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

March 28, 2016 March 29, 2016 March 30, 2016 March 31, 2016 April 1, 2016
1. Commercial bank current account before Central Bank operations, 7165 17595 17922 17823 14209
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i Auction sale of CD BCRP 200 300 300
Proposals received 95,0 1800 2180
Maturity 164d 526d d
Interest rate : Minimum 472 535 498
aximum 475 535 4,99
Average 475 535 499
Stock 159303 159303 159603 159903 159903
Next maturity CD BCRP (April 7, 2016) 11714
CD BCRP matured from April 4 10 8, 2016 117140
ii. Outcome of the buvina auction sale securities (Reoo) 200 200 300.00
Proposals received 675 220 102000
Maturity 186d 1d 7d
Interest rate : Minimum 567 572 553
Maximum 571 572 553
Average 569 572 553
Stock 700,0 500,0 500,0 500,0 800.0
Next matuity REPO (Apr. 8, 2016). 300,0
REPO matured from April 4 10 8 , 2016 3000
iii Outcome of the buvina auction sale securities (Soecial Reno)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 16000 16000 16000 16000 16000
Next maturity Special Repo (May 26, 2016). 4000
Special Repo matured from April 4 to 8, 2016
. Auction sale of CDV BCRP
Pronosals received
Maturity
Interest rate : Minimum
Averaoe
Stock 160.00 160.00 160.00 160.00 160.00
Next maturity CDV BCRP (Mav 20. 2016) 160.00
CDV BCRP matured from Aoril 4 to 8. 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 April 4 to 8, 2016
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 25000 25000 25000 25000 25000
Next maturity of time deposits TP (May 13, 2016) 300,0
Time Deposit TP matured from Ay
vil. Auction sale of time deoosits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock. 600.0 600.0 600.0 600.0 600.0
Next maturity of time deposits BN (May 20, 2016) 300,0
‘Time Deposit BN matured from April 4 to 8, 2016
vl Auction sale of CDR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 81230 79560 79560 79560 79560
Next maturity CDR BCRP (April 8, 2016) 404,0
R BCRP matured from April 410 8, 2016 404,0
ix. Auction Sale of Swap operation in foreian currency 300.0 2000 2000 3000
receiver 540.0 290.0 555.0 2630
Maturity 730d 729d 728d 732d
Interest rate : Minimum 541 530 546 546
Maximum 611 553 610 5.85
Averace 581 548 579 550
stock 146000 148000 150000 150000 153000
Next maturity Swap (April 14, 2016) 300,0
matured from Aoril 410 8. 2016
x Auction sale of Swan operation in foreian currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum
aximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap (January 17, 2017) 3000
Swap matured from April 4 t0 8, 2016
%i. Auction sale of Swap operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 28047 28047 48047 48047
Next maturity Swap (May 26, 2017) 243,0
Swap matured from April 4 to 8, 2016
xi. Auction FX Swap Sell BCRP 468.0 330.0 170.0
Proposals received 468,0 5250 1700
Maturity 92d o1d 92d
Interest rate : Minimum 049 068 069
aximum 075 069 069
Average 072 068 069
Stock 275384 274533 273233 265785 259895
Next maturity Swap (Apr 04, 2016) 195,0
FX Swap Sell matured from April 4 to 8, 2016 11099
b. Central Bank foreian currency oerations at over-the-counter
i Purchase (millions of US$)
Average exchange rate (S/. US$)
ii. Selling ~ (millions of US$)
Average exchange rate (S/. US$)
<. Operations with Tesoro Publico (milions of USS)
i Purchase (milions of US$)
ii. Selling _ (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
i Repurchase of CD BCRP and CD BCRP-NR
Purchase of BTP.
3. Commercial bank current account before close of the day. e Lose2 o622 o2 20299
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0135% 0,0133% 0,0134% 0,0136% 0,0135%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
c. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 4525 14359 13857 11985 4740
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 S50 S2e s e S0
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 42058 42058 42958 42958 42958
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 69 68 68 68 88
< Cumulative average current account in domestic currency (milions of S/) 22573 1987,2 1987,2 19402 15559
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve © 20 19 19 19 21
6. Interbank market and Secondary market of CDBCRP.
. Interbank operations (domestic currency) 13300 15555 15615 16305 12485
Interest rate : Minimum / Maximum / Average 5,50/5,50/5,50 5,20/5,25/5,25 4,90/4,95/4,95 4,25/4,30/4,25 5,00/5,50/5,12
b. Interbank operations (foreign currency) 250 250 180 1580
Interest rate : Minimum / Maximum / Average 0,38/0,38/0,38 0,38/0,38/0,38 038/038/038 038/038/038
c. Secondary market of CDBCRP and CDBCRP-NR 150 56 50
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 129/5:39
T, March 23,2016 March 28,2016 March 29,2016 March 30,2016 March 31,2016
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 608 523 315 205 1195
Flow of foreign exchange position = a + bii- Ciii+ & + f 922 451 491 407 573
. Spot purchases with non-banking costurmers 964 65,0 216 425 50,4
i Purchases 249,7 2578 3005 3137 289,9
ii. ) Sales 346,2 3229 3221 27111 3404
b. Forward purchases with non-banking costumers 156 915 304 1 315
i Pacted 628 190 1072 1288 2384
ii.) Redemption 783 1105 1375 577 206,9
C. Forward sells with non-banking costumers 294 2367 137.4 106.9 -119.8
i Pacted 1462 1141 1427 266,0 1832
ii. ) Redemption 1756 3508 280,1 1591 3030
d. Interbank operations
Spot 11495 12042 8314 10454 947.1
i Forward 50,0 26,0
e. Spot sales due to NDF redemption and swaps 1035 2587 166.4 1056 943
i Purchases 1648 268,2 2756 1446 2058
ii. ) Sales 613 96 109,2 39,0 2014
1. Change due to FX options 178 58 40 105 57
9. Net operations with other financial institutions 23 45,1 738 419 2243
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,4006 33514 33835 33584 33584
(%) Preliminar information




