Oct. 27, 2014 Oct. 28, 2014 Oct. 29, 2014, Oct. 30, 2014 Oct. 31, 2014
1. Commercial bank current account before Central Bank operations 2657,5 28134 3187,3 3375,0 3565,0
2. Monetarv and exchanae Central Bank oerations before close of the dav
a. Central Bank monetarv operations
i. Auction sale of CD BCRP. 100.0 100.0 100.0
Pronosals received 506.0 307.1 427.0
Maturity 164d 526d 350d
Interest rate : Minimum 334 331 325
Maximum 338 331 333
Average 3.36 331 331
Stock 16 235.0 16 235.0 16 335.0 16 435.0 16 435.0
Next maturity CD BCRP (November 6. 2014) 1999.9 1999.9 1999.9
CD BCRP matured from November 3 to 7. 2014 1999.9
ii. Outcome of the buvina auction sale securities (Repo) 500.0
Pronosals received 500.0
ity 1d
Interest rate : Minimum 350
aximum 350
Average 350
Stock 1365.0 865.0 865.0 865.0 865.0
Next maturity REPO (November 3. 2014). 100.0 100.0 100.0
REPO matured from November 3 to 7. 2014
vi. Auction sale of CDR BCRP 205.0 2100
Pronosals received 235.0 2100
ity 63d 66 d
Interest rate : Minimum 0,06 0.03
aximum 017 0.12
Average 0.10 0.08
Stock 5895.0 5595.0 5595.0 5595.0 5505.0
Next maturity CDR BCRP (November 3. 2014) 300.0 300.0 600.0
CDR BCRP matured from November 3 to 7. 2014 300.0 300.0 900.0
vi. Auction sale of Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 43915 43915 43915 43915 43915
Next maturity Swap (November 3, 2014) 100.0 00.0 100.
Swap matured from November 3 to 7. 2014
vi. Auction FX Swap Sell BCRP 300.0 600.0 600.0 225.0 300.0 300.0 3000 3000  550.0
Proposals received 7275 8126 10148 225.0 8326 4268 5377 4292 7517
Maturity 63d 63d 63d 63d 63d 64d 66d 66d  66d
Interest rate : Minimum 0,06 0,01 0,01 0,04 0,01 0,01 001 001 000
Maximum 0,07 0,05 0,07 017 0,01 0,08 001 007 001
Average 0,06 0,04 04 001 0,05 001 005 001
Stock 4360.2 5185.2 5485.2 5785.2 6935.2
Next maturity Swap (December 5, 2014) 300.0 300.0 300.0
FX Swap Sell matured from November 3 to 7. 2014
b. Central Bank foreian currency operations at over-the-counter -58.4 -526.3
i. Purchase (millions of US$)
Average exchanae rate (S/. USS)
ii. Sellina ~ (millions of US$) 20.0 180.0
werage exchanae rate (S/. USS) 2.9184 2.9239
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of US$)
ii. Sellina_(millions of US$)
d. Operations at the Secundary Market of CD BCRP, CD BCRP-NR and BTP
i. Repurchase of CD BCRP and CD BCRP-NR
ii. Purchase of BTP
3 C bank current account before close of the dav 28525 28134 30873 321656 28287
4. Central Bank monetary operations
a. Swan operations of foreian currency.
Fee (dailv efective rate) 0.0121% 0.0121% 0.0121% 0.0120% 0.0120%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
c. Monetary reaulation credit
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
d. Overniaht denosits in domestic currency 692.6 992.4 1287.1 1665.4 752.8
Interest rate 2.30% 2.30% 2.30% 2.30% 2.30%
5 C bank current account in the BCR at close of the dav 2159.9 1821.0 1800.2 1551.2 2075.9
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 10436.2 10547.6 10 199.0 10 087.5 10 007.7
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) ( 113 114 11.0 10.9 108
c. Cumulative average current account in domestic currency (millions of S/.) 52783 49136 4806.2 4694.7 4614.9
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve (E 54 56 52 5.1 50

6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currency)
Interest rate : Minimum / Maximum / Averaae
b. Interbank operations (foreian currencv)
Interest rate : Minimum / Maximum / Average
¢. Secondary market of CDBCRP and CDBCRP-NR
6 month term (amount / averaae interest rate)
12 month term (amount / averaae interes rate)
24 month term (amount / average interest rate)

1539.0
3.50/3.55/3.50
215.7
0,20/0,20/0,20

25

2040.0
3.50/3.55/3.50
104.5
0,20/0,20/0,20

68

1649.0
3.50/3.55/3.50
140.0
0,20/0,20/0,20
95.0

978.0
3.50/3.55/3.50
342
0,20/0,20/0,20

24,0
2.0/337

1086.5
3.50/3.55/3.50

7. Operations in the foreign exchange market (millions of US$)

Flow of foreian exchanae position adiusted by forwards = a+b.i-ci+e+f

24 October 2014
80.2

27 October 2014
617

28 October 2014
736

29 October 2014
37

30 October 2014
04

Flow of foreian exchanae position = a+ bii - c.ii + e+ f 70.5 -153.4 1732 49.9 19.2
a. Spot purchases with non-bankina costumers -150.9 -183.3 -1393 -35.1 230
i, Purchases 193.0 2157 1719 2923 305.0
ii. () Sales 3439 399.0 3113 3274 3280
b. Forward purchases with non-bankina costumers -14.4 -245.0 481 760 265.3
i, Pacted 1423 164.0 1456 83.9 592.4
ii. () Redemption 156.8 409.0 97.6 159.9 3272
C. Forward sells with non-bankina costumers 1821 280 2315 80.5 387.6
i, Pacted 2424 304.8 2435 3005 659.3
ii. () Redemption 60.2 3327 12,0 2200 2717
d. Interbank operations
i Spot 761,0 9833 1141,2 1120,2 1207,2
ii. Forward 85,0 135,0 1365 150,0 750
e. Spot sales due to NDF redemption and swaps 298 109.4 6.1 146.8 171
i, Purchases 57,8 3310 111 2149 263,33
ii. () Sales 27,9 2216 50 68,0 246,2
1. Net operations with other financial institutions 3013 1529 1575 1012 724
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,9100 2,9154 2,9159 29145 29177

(%) Preliminar i

d = day(s)
w. = week(s)
m. = month(s)
y. = year(s)




