CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

April 4, 2016 April 5, 2016 April 6, 2016 April 7, 2016 April 8, 2016
1. Commercial bank current account before Central Bank operations 18216 28612 32349 41183 35988
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i Auction sale of CD BCRP 300 300 200
Proposals received 134,0 240,0 1825
Maturity 185d 5544 36ad
Interest rate : Minimum 467 520 485
aximum 473 527 492
Average 4,70 524 490
Stock 160203 160203 160503 149089 149089
Next maturity CD BCRP (April 13, 2016) 11714 11714 593,9
CD BCRP matured from April 11 to 15 2016 1171,40 1171,40 179390
ii. Outcome of the buvina auction sale securities (Reoo) 300 1500 800 300 500.00
Proposals received 1050 3280 1850 850 128500
Maturity 7d 1d 1d 1d 1d
Interest rate : Minimum 500 557 511 438 457
Maximum 563 557 539 495 465
Average 532 557 5.1 475 457
Stock 26000 22000 16000 11000 8000
Next maturity REPO (). 300,0 500,0
REPO matured from April 11 10 15 , 2016 300,0 800,0
il Outcome of the buvina auction sale securies (Special Repo)
Proposals received
Maturity
Interest rate : Minimum
jaximum
Average
Stock 16000 16000 16000 16000 16000
Next maturity Special Repo (May 26, 2016). 400,0 400,0 400,0
Special Repo matured from April 11 to 15, 2016
. Auction sale of CDV BCRP
Proposals received
Matuity
Interest rate : Minimum
imum
ae
Stock 160.00 160.00 160.00 160.00 160.00
Next maturity CDV BCRP (Mav 20. 2016) 160.00 160.00 160.00
DV BCRP matured from April 11 10 15. 2016
V.. Auction sale of time denosits in domestic currency
Proposals received
Maturity
Interest rate : Minimum
jaximum
Average
Stock
Next maturity of time deposits ()
Time Deposit matured from April 11 to 15, 2016
vi. Auction sale of time deposits TP in domestic currency
Proposals received
Maturiy
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 April 1110 15 , 2016
vil. Auction sale of time deoosits BN in domestic currency
Proposals received
Maturity
Interest rate : Minimum
jaximum
Average
Stock 6000 600,0 600.0 6000 600.0
Next maturity of time deposits BN (May 20, 2016) 300,0 300,0 300,0
Time Deposit BN matured from April 11 to 15, 2016
viil. Auction sale of COR BCRP
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 79560 79560 79560 79560 75520
Next maturity CDR BCRP (April 11, 2016) 404,0 404,0 322,0
CDR BCRP matured from April 11 tyo 15, 2016 404, 404,0 14870
ix. Auction sale of Swap operation in foreian currency 300.0 300.0 3000
nosals receive 381 7340 6350
Maturity 731d 730d 728d
Interest rate : Minimum 498 500 500
Maximum 552 539 525
Averaoe 30 513 5.08
Stock 156000 15900.0 16 2000 16 200.0 16 2000
Next maturity Swap (April 14, 2016) 300,0 300,0 300,0
wap matured from Aol 11 10 15. 2016 600.0
X Auction sale of Swan operation in foreian currency (Expansion)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 79000 79000 79000 79000 79000
Next maturity Swap (January 17, 2017) 300,0 300,0 300,0
Swap matured from April 11 to 15, 2016
%i. Auction sale of Swap 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) 2430 2430 2430
Swap matured from April 11 to 15, 2016
i, Auction FX Swap Sell BCRP 105.0 1050 205 150 500.0 750
Proposals received 1050 105,0 425 301 900,0 750
Maturity 93d 92d o1d o1d o1d o1d
Interest rate : Minimum 06 069 050 025 040 07
Maximum 072 069 050 050 055 065
Average 066 069 050 037 046 065
Stock 258995 259004 260486 254941 244981
Next maturity Swap (Apr 11, 2016) 1041 500,0
FX Swap Sell matured from April 11 to 15, 2016 914,9 604,0 13726
b. Central Bank foreian currency operations at over-the-counter 34 7.8
i Purchase (millions of US$)
Average exchange rate (S/. USS)
L. Selling  (millions of US$) 10 200
Average exchange rate (S/. USS) 33800 3,3880
c. Operations with Tesoro Publico (milions of US$)
i Purchase (millions of US$)
L. Selling  (millions of US$)
d. Operations at the Secundarv Market of CD BCRP. CD BCRP-NR and BTP
Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3. c I bank current account before close of the day SeaLs zal.ol el OELH gt
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (dally efective rate) 0,0135% 0,0134% 0,0134% 0,0133% 0,0133%
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 4718 4740 416.3 3893 3038
Interest rate 3,00% 3,00% 3,00% 3,00% 3,00%
34198 37838 35208 36990 32050

5.C I bank current account in the BCR at close of the day




& Cumulative average reserve balances in domestic currency (millions of S/) () 42958 42958 42958 42958 42958
t Cumulative average reserve balances in domestic currency (% of liabilities subject to reserve requirements) (*) 74 68 71 73 74
¢ Cumulative average current account in domestic currency (millions of /) 20219 20219 2217 25654 26453
¢ Cumulative average current account in domestic currency (% of liabilities subject to reserve. ) 21 19 22 25 26
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 4845 807.5 13005 14505 12525
Interest rate : Minimum / Maximum / Average 5,00/5,40/5,10 4,90/5,00/4,90 4,50/4,50/4,50 4,45/4,50/4,50 4,25/4,25/4,25
b. Interbank operations (foreign currency) 1000 80.0 1480 1850 1920
Interest rate : Minimum / Maximum / Average 0,38/0,38/0,38 038/0,38/0,38 0,38/0,38/0,38 0,38/0,43/0,39 0,38/0,38/0,38
c. Secondary market of COBCRP and CDBCRP-NR o1
6 month term (amount / average interest rate)
12 month term (amount / average interes rate)
24 month term (amount / average interest rate) 801525 801525
A A T A e REES) April 01,2016 April 04,2016 April 05,2016 April 06, 2016 April 07,2016
Flow of foreign exchange position adjusted by forwards = a+b.i-c.i+e+f 25,1 137.1 66,6 1196 289
Flow of foreign exchange position = a + bii- Ciii+ e + f 91,9 1736 2185
. Spot purchases with non-banking costumers 185 1637 1508
i, Purchases 3029 309.6 3263
ii. ) Sales 1843 1459 1755
b. Forward purchases with non-banking costumers 1589 301 1557
i Pacted 1654 802 58,1
ii. ) Redemption 65 50,1 2138
C. Forward sells with non-banking costumers 347 208 1195
i Pacted 2031 159.3 287.4
ii. ) Redemption 1684 1185 4089
d. Interbank operations
i Spot 8019 939,2 9495 10239 9850
i Forward 10,0 15,0
. Spot sales due to NDF redemption and swaps 1484 85 772 1869 2685
i, Purchases 148,4 118 209,1 239,7 4048
ii.) Sales 333 286,3 528 136,3
1. Change due to FX options 08 02 150 12 71
. Net operations with other financial institutions -185,0 258 60 56,7 -168,1
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 33460 33545 33620 33176 34000

() Preliminar information




