Nov. 10, 2014 Nov. 11, 2014 Nov. 12, 2014 Nov. 13, 2014 Nov. 14, 2014
1. Commercial bank current account before Central Bank operations 25865 2345,2 20354 1204,6 938,9
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 468.9 3285 326.0
Maturity 185d 547d 364d
Interest rate : Minimum 298 33 34
Maximum 331 34 34
Average 3.28 34 34
Stock 148351 14835.1 14935.1 15035.1 15035.1
Next maturity CD BCRP (December 11. 2014) 1000.0 1000.0 1000.0
CD BCRP matured from November 17 to 21. 2014
ii. Outcome of the buvina auction sale securities (Repo) 2400.0 2300.1 2500.0 3500.0 3500.1
Pronosals received 2965.0 2919.0 3625.0 6750.0 6292.0
ity 1d 1d 1d 1d 3d
Interest rate : Minimum 356 358 36 37 39
aximum 362 361 37 38 40
Average 358 3.60 36 37 39
Stock 3165.0 3065.1 3265.0 41150 4115.1
Next maturity REPO (November 17. 2014). 2500.0 3500.0 3500.1
REPO matured from November 17 to 21. 2014 150.0 3500.0 3500.1
vi. Auction sale of CDR BCRP 200.0
Pronosals received 200.0
ity 63d
Interest rate : Minimum 0.1
aximum 0.1
Average 0.1
Stock 47100 4710.0 4610.0 4610.0 4315.0
Next maturity CDR BCRP (November 19. 2014) 295.0 295.0 500.0
CDR BCRP matured from November 17 to 21. 2014 295.0 295.0 790.0
vi. Auction sale of Swap operation in foreian currency
Proposals received
Maturity
Interest rate : Minimum
Maximum
Average
Stock 42915 42915 42915 42915 42915
Next maturity Swap (December 4, 2014) 300.0 300.0 300.0
Swap matured from November 17 to 21, 2014
vi. Auction FX Swap Sell BCRP 300.0 600.0 599.9 600.0 2924 600.0 194.0
Proposals received 694.0 11500 953.0 1025.0 292.4 1005.0 194.0
Maturity 63d 63d 63D 63d 63d 63d 63d
Interest rate : Minimum 0,04 0,01 0 0,00 0.01 0.0
Maximum 0,04 0,01 0,01 001 0.01 0.2
Average 04 0,01 0.01 0.0
Stock 92086 98085 10 700.9 11.300.9 11494.9
Next maturity Swap (December 5, 2014) 300.0 300.0 300.0
FX Swap Sell matured from November 17 to 21. 2014
b. Central Bank foreian currency operations at over-the-counter -87.9 -351.8 -440.2 -14.7
i. Purchase (millions of US$)
Average exchanae rate (S/. USS)
ii. Sellina ~ (millions of US$) 30.0 120.0 150.0 5.0
werage exchanae rate (S/. USS) 2.9203 2.9320 29 29
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 47987 42935 37952 4589.9 44390
4. Central Bank monetary operations
a. Swan operations of foreian currency.
Fee (dailv efective rate) 0.0120% 0.0120% 0.0120% 0.0120% 0.0120%
b. Outcome of the direct temporarv buvina securities (Repo) 300.0
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 499.4 512.0 500.2 5109 4995
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 4299.3 37815 3295.0 4079.0 42395
a. Cumulative average reserve balances in domestic currency (millions of S/.) () 10044.8 11805.6 10 001.2 10 005.7 9928.1
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) ( 105 9.8 10.6 10.6 105
c. Cumulative average current account in domestic currency (millions of S/.) 6488.8 45422 44383 44427 4365.2
d. Cumulative average current account in domestic currency (% of liabilities subiect to reserve (E a7 52 a7 a7 46

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)

545.5
3.50/3.55/3.50

125

937.5
3.50/3.55/3.50
7.0
0,10/0,10/0,10

411
411/ 3.30

1316.5
3.50/3.85/3.55
115
0,10/0,10/0,10

40,0

8455
3.50/3.80/3.57

97.5

1016.5
3.50/4.01/3.79
6.0
0,05/0,05/0,05

70,0

70.0 / 3.30

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

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

07 November 2014
32

10 November 2014
2521

11 November 2014
2264

12 November 2014
175.7

13 November 2014
-168.7

Flow of foreian exchanae position = a+ bii - c.ii + e+ f 6.7 -158.2 1240 13.2 101.2
a. Spot purchases with non-bankina costumers -164.7 -80.8 37.2 -1358 14
i, Purchases 235.1 2709 2024 2110 3015
ii. () Sales 399.9 3517 2396 346.7 300.1
b. Forward purchases with non-bankina costumers -155.8 14.2 453 2293 -1445
i, Pacted 304.0 198.8 9.6 2208 2101
ii. () Redemption 459.9 184.6 513 459.1 354.7
C. Forward sells with non-bankina costumers -152.3 4153 1475 -87.8 3207
i, Pacted 2043 580.7 217.0 4772 669.3
ii. () Redemption 356.6 1744 69.5 564.9 3396
d. Interbank operations
i Spot 879,0 896,1 486.2 3472 561,0
ii. Forward 52,0 115,0 1700 45,0 1100
e. Spot sales due to NDF redemption and swaps 364 1510 639 1515 86.7
i, Purchases 320.2 1726 68,9 561,2 3378
ii. () Sales 2838 216 50 409,6 251,1
1. Net operations with other financial institutions 318 68.7 320.1 407.3 2025
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,9281 2,9294 2,9316 29352 29344
(%) Preliminar i i
= day(s)

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




