CENTRAL RESERVE BANK OF PERU

SUMMARY OF MONETARY AND EXCHANGE OPERATIONS

(Millions of Soles)

April 11, 2016 April 12, 2016 April 13, 2016 April 14, 2016 April 15, 2016
1. Commercial bank current account before Central Bank operations, 39979 51361 57663 58988 35794
2. Monetary and exchange Central Bank operations before close of the day
. Central Bank monetary operations
i Auction sale of CD BCRP 201 200.1 300 200 30 200 300 30 500 500 500 300
Proposals received 2075 4780 457 652 209 775 867 220 1260 1015 941 873
Maturity 178d 360d 359d s548d 547d  547d 3584 364d  364d  530d 181d 538
Interest rate : Minimum 450 464 468 498 497 485 480 469 468 475 430 480
aximum 455 485 495 503 499 490 485 471 4,70 490 4,60 488
Average 452 474 482 500 498 490 483 470 4,70 484 445 485
Stock 151301 156391 156752 155052 163052
Next maturity CD BCRP (May 10, 2016) 612,0
CD BCRP matured from April 18 o 22 2016
ii. Outcome of the buvina auction sale securities (Reoo)
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 800,0 500,0 500,0 500,0 500.0
Next maturity REPO (May 26, 2016 ). 500,0
REPO matured from April 18 to 22 , 2016
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 18 to 22, 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 18 to 22. 2016
V.. Auction sale of time deposits in domestic currency 500.0 16000 20000 19909
Proposals received 8446 1758,2 30659 28727
Maturity 1d 1d 1d 1d
Interest rate : Minimum 4,00 4,00 410 4,10
Maximum 419 425 422 420
Average 211 218 419 419
Stock 500.0 16000 20000 19999
Next maturity of time deposits ()
Time Deposit matured from April 18 to 22, 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 April 18 to 22 , 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
‘Time Deposit BN matured from April 18 to 22, 2016
vl Auction sale of CDR BCRP 165.0 550
Proposals received 1650 550
Maturity o1d o1d
Interest rate : Minimum 059 074
Maximum 059 074
Average 059 074
Stock 72300 67950 63500 62850 62850
Next maturity COR BCRP (April 18, 2016) 520,0
R BCRP matured from April 18 t0 22, 2016 10200
ix. Auction Sale of Swap operation in foreian currency
nosals received
Maturity
Interest rate : Minimum
Maximum
Averace
stock 16 2000 162000 16 2000 16 2000 15 600.0
Next maturity Swap (April 16, 2016) 300,0
matured from Aoril 18 to0 22. 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 18 to 22, 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 maturty Swap (May 26, 2017) 243,0
Swap matured from April 18 to 22, 2016
xi. Auction FX Swap Sell BCRP 105.0 1900 95.0 330.0
Proposals received 290,0 229,0 256,0 3300
Maturity o1d o1d ord o1d
Interest rate : Minimum 049 040 065 05
aximum 049 074 069 075
Average 049 059 068 070
Stock 241221 238818 236828 234938 220992
Next maturity Swap (Apr 19, 2016) 335,0
FX Swap Sell matured from April 18 to 22, 2016 18620
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. 2200} 28D 20eL3 2508 dukt)
4. Central Bank monetary operations
. Swap operations of foreign currency.
Fee (daly efective rate) 0,0137% 0,0138% 0,0138% 0,0138% 0,0128%
b. Outcome of the direct temporary buying securities (Repo)
Interest rate 4,80% 4,80% 4,80% 480% 4,80%
c. Monetary regulation credit
Interest rate 4,80% 4,80% 4,80% 4,80% 4,80%
d. Overnight deposits in domestic currency 3160 271 147.1 120 9305
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 2Ly 8 8= 28583 8EE0
& Cumulative average reserve balances in domestic currency (milions of S/) (*) 42958 42958 42958 42958 42958
t Cumulative average reserve balances in domestic currency (3 of liabiiies subject to reserve requirements) (*) 78 78 78 78 77
< Cumulative average current account in domestic currency (milions of S/) 27870 28780 28751 28797 28110
< Cumulative average current account in domestic currency (3% of liabiltes subject to reserve 27 27 28 28 27
6. Interbank market and Secondary market of CDBCRP.
a. Interbank operations (domestic currency) 14660 14180 16190 16870 16930
Interest rate : Minimum / Maximum / Average 4,25/4,30/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25 4,25/4,25/4,25
b. Interbank operations (foreign currency) 3060 3110 3110 1780 1780
Interest rate : Minimum / Maximum / Average 0,38/0,43/0,39 0,38/0,43/0,39 0,38/0,43/0,39 038/038/038 038/038/038
c. Secondary market of CDBCRP and CDBCRP-NR 400 1190
6 month term (amount / average interest rate)
12 month term (amount / average interes rate) 23/4,85 23/4,70
24 month term (amount / average interest rate) 80/525 80/525 80/525 96/4.90 23/4.70
T, April 08,2016 April 11,2016 April 12,2016 April 13,2016 April 14,2016
Flow of foreign exchange position adjusted by forwards = a+bii-ci+e+f 2632 2292 303 174
Flow of foreign exchange position =+ bii- Ciii+ & + f 1343 1733 -138,1 607
. Spot purchases with non-banking costurmers 234 962 286 739
i Purchases 236,9 1806 3009
ii. ) Sales 2603 2768 2270
b. Forward purchases with non-banking costumers 853 555 216
i Pacted 1411 1601 1585
ii.) Redemption 558 1046 1801
C. Forward sells with non-banking costumers 763 26 -156.4
i Pacted 1261 1589 2319
ii. ) Redemption 2024 1615 388,2
d. Interbank operations
i Spot 7922 7833 1026,1 7666 7957
i Forward 100 15,0 50
e. Spot sales due to NDF redemption and swaps 1565 7138 1617 1208 2126
i Purchases 1853 1392 2285 364,1 3849
ii. ) Sales 288 67.4 66,9 2433 1723
1. Change due to FX options 23 4l -0 52 69
9. Net operations with other financial institutions -408,9 2019 -188.8 -181.4 726
h. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 3,3867 32802 32696 32607 32709

(%) Preliminar information




