CENTRAL RESERVE BANK OF PERU
SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

March 07, 2016 March 08, 2016 March 09, 2016 March 10, 2016 March 11, 2016
1. Commercial bank current account before Central Bank operations 39990 30005 24481 39286 37801
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i Auction sale of CD BCRP 180 300 300
Proposals received 720 1270 1690
Maturity 185d 547d d
Interest rate : Minimum 490 552 450
Maximum 490 552 524
Average 490 552 511
Stock 173403 173403 173703 157653 157653
Next maturity CD BCRP (March 23, 2016) 16350 16350 150
CD BCRP matured from March 14 to 18, 2016 1635,00 1635,00
ii. Outcome of the buvina auction sale securities (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 21000 800,0 300,0 3000 3000
Next maturity REPO (May 26 2016). 800,0 500,0 500,0
REPO matured from March 14 1o 18 , 2016 13000
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). 400,0 400,0 4000
Special Repo matured from March 1410 18, 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) 160.00 160.00 160.00
CDV BCRP matured from March 14 to 18. 2016
V.. Auction sale of time deposits in domestic currency 500.0 677.3 500.0 10001
Proposals received 690,0 677,3 11133 14831
Maturity 1d 1d 3d 3d
Interest rate : Minimum 315 350 420 4,00
Maximum 425 425 420 420
Average 422 422 420 419
Stock 11773 15001
Next maturity of time deposits (March 14, 2016) 15001
Time Deposit matured from March 14 10 18, 2016 15001
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) 300,0 300,0 300,0
Time Deposit TP matured from March 14 to 18, 2016
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) 300,0 300,0 3000
‘Time Deposit BN matured from March 14 to 18, 2016
vl Auction sale of CDR BCRP 1740
Proposals received 1740
Maturity %2d
Interest rate : Minimum 067
Maximum 075
Average 068
Stock 2140 83880 83880 83880 83880
Next maturity COR BCRP (March 21, 2016) 265,0 265,0 265,0
R BCRP matured from March 14 to 18, 2016
ix. Auction Sale of Swap operation in foreian currency
nosals received
Maturity
Interest rate : Minimum
Maximum
Averace
stock 140000 140000 140000 143000 143000
Next maturity Swap (April 14, 2016) 300,0 300,0 300,0
matured from March 14 to 18. 2016
x Auction sale of Swan operation in foreian currency (Expansion) 300.0
Pronosals receive 607.0
Maturity 730d
Interest rate : Minimum 595
aximum 635
Average 6,00
Stock 79000 79000 82000 79000 79000
Next maturity Swap (January 17, 2017) 300,0 300,0 3000
Swap matured from March 14 to 18, 2016
%i. Auction sale of Swan operation in foreian currency (Sustitution)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 48047 48047 48047 48047 48047
Next maturity Swap (May 26, 2017) 243,0 2430 243,0
Swap matured from March 14 to 18, 2016
i, Auction FX Swap Sell BCRP 175.0 7 200 140
Proposals received 1750 75 200 140
Maturity 92d 92d 184d 92d
Interest rate : Minimum 08 075 075 070
aximum 075 075 075 070
Average 075 075 070
Stock 29264.7 292397 29239.7 288037 282037
Next maturity Swap (March 14, 2016) 300,0 450,0 3000
FX Swap Sell matured from March 14 10 18, 2016 13500 10500 16343
b. Central Bank foreian currency oerations at over-the-counter 69
i Purchase (millions of USS)
werage exchange rate (S/. US$)
ii. Selling_ (millions of USS) 20
Average exchange rate (S/. USS) 34685
c. Operations with Tesoro Publico (milions of USS)
i, Purchase (millions of USS)
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
ii. Purchase of BTP
3. Commercial bank current account before close of the day. 226LY 28103 Burs 22l 22800
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0128% 0,0128% 0,0128% 0,0128% 0,0128%
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 2613 3207 3133 233 184
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 S 2258 22008 A0 8EL0
& 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) (*) 82 83 83 82 80
< Cumulative average current account in domestic currency (milions of S/) 35158 36296 34931 33675 32669
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve © 34 35 34 33 32
6. Interbank market and Secondary market of CDBCRP.
. Interbank operations (domestic currency) 13780 15533 9210 11000
Interest rate : Minimum / Maximum / Average 4,251,3014,26 4,25/4,35/4,26 4,25/4,30/4,25 4,25/4,30/4,25
b. Interbank operations (foreign currency) 1239 1939 1309 207.4
Interest rate : Minimum / Maximum / Average 0,38/0,38/0,38 0,38/0,38/0,38 0,38/0,38/0,38 0,38/0,38/0,38
c. Secondary market of CDBCRP and CDBCRP-NR 500
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 1501520
24 month term (amount / average interest rate) 10/5.32
T, March 04,2016 March 07,2016 March 08,2016 March 09,2016 March 10,2016
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 1428 50,7 964 a4
Flow of foreign exchange position =+ bii - ciii+ e + 1 372 47,7 993 775
. Spot purchases with non-banking costurmers 59,0 11 05 641
i Purchases 212,0 2056 1665 3206
ii.) Sales 2711 2045 166,0 256,4
b. Forward purchases with non-banking costumers 2144 246 355 87.9
i Pacted 3266 1253 1132 1534
ii.) Redemption 1121 1499 77 654
C. Forward sells with non-banking costumers 1048 1156 352 95
i Pacted 1991 1388 203,0 1643
ii. ) Redemption 93 2544 1678 1548
d. Interbank operations
i Spot 10235 3185 4330 550,0 7839
i Forward 30 100
e. Spot sales due to NDF redemption and swaps 106.1 1276 1450 995
i Purchases 247,7 1648 1498 153,1
ii.) Sales 1416 372 48 536
1. Change due to FX options 32 64 71 176
9. Net operations with other financial institutions 1475 517 51 1259
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 34446 34617 34678 34365 34358
(%) Preliminar information




