24 month term (amount / average interest rate)

Nov. 24, 2014 Nov. 25, 2014 Nov. 26, 2014 Nov. 27, 2014 Nov. 28, 2014
1. Commercial bank current account before Central Bank operations 18824 10178 1707,6 1850,9 12851
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations
ii. Auction sale of CD BCRP 100.0 100.0 100.0
Proposals received 3053 221.0 289.0
Maturity 171d. 533d 350d
Interest rate : Minimum 331 3.4 35
Maximum 350 34 36
Averace 3.46 34 36
Stock 15435.1 15435.1 15535.1 15635.1 15635.1
Next maturity CD BCRP (December 11. 2014) 1000.0 1000.0 1000.0
CD BCRP matured from December 1 0 5. 2014
ii. Outcome of the buvina auction sale securities (Reno) 20000  446.0 11300 600.0 1000.0 900.0
Proposals received 36720  446.0 11300 1137.0 1095.0 950.0
ity 1d 1d 1d 1d 1d 3d
Interest rate : Minimum 353 350 350 36 36 38
aximum 370 358 361 36 37 4.0
Averace 350 351 36 37 38
Stock 4061.0 1745.0 1215.0 1615.0 1515.0
Next maturity REPO (December 1. 2014). 600.0 1000.0 900.0
REPO matured from December 1 to 5. 2014 600.0 1000.0 900.0
vi. Auction sale of CDR BCRP 600 300.0
Proposals received 60.0 390.0
ity 63d 63d
Interest rate : Minimum 012 0.0
aximum 015 0.1
Averace 013 0.0
Stock 3285.0 29550 25550 25550 27400
Next maturitv COR BCRP (December 1. 2014) 115.0 115.0 320.0
CDR BCRP matured from December 1 to 5. 2014 115.0 115.0 915.0
vi. Auction sale of Swap oberation in foreian currency 500.0
Proposals received 15200
Maturity 367d
Interest rate : Minimum 45
Maimum 45
Average 45
Stock 45915 45915 45915 45915 50015
Next maturity Swap (December 4. 2014) 300.0 300.0 300.0
Swap matured from December 110 5. 2014 600.0
vi. Auction FX Swap Sell BCRP 3000 299.9 300.0
Proposals received 770.0 11184 842.4
Maturity 63d 63d 63d
Interest rate : Minimum 0.00 0,01
Maimum 005 001 0,01
Average 0,02 0.01
Stock 12059.9 12 059.9 12 059.9 12059.9 12 659.8
Next maturity Swap (December 5. 2014) 3000 300.0 300.0
FX Swap Sell matured from December 110 5. 2014
b. Central Bank foreian currency oberations at over-the-counter
i Purchase (millions of USS)
Average exchange rate (S/. USS)
ii. Sellina (milions of US$)
verage exchanae rate (S/. USS)
c. Operations with Tesoro Publico (millions of US$)
i Purchase (millions of USS)
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 21684 21478 220756 27509 23851
4. Central Bank monetarv operations
a. Swan operations of foreian currency.
Fee (daily efective rate) 0.0120% 0.0121% 0.0121% 00121% 00121%
b. Outcome of the direct temporarv buvina securities (Repo)
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
c. Monetary requlation credit
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
d. Overniaht deposits in domestic currency 663.3 5285 5205 508.7 629.7
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 3505.1 1619.3 1687.1 22422 1755.4
a Cumulaive average reserve balances in domestic currency (millions of /) (1 10257.9 10152.1 10 040.4 10 100.0 99775
b. Cumulative averace reserve balances in domestic currency (% of liabiliies subiect to reserve reauirements) ( 109 108 106 107 106
c. Cumulative averaae current account in domestic currencv (millions of S/.) 47129 4589.1 44775 45187 4396.2
d_ Cumulative average current account in domestic currency (% of liabilities subiect to reserve o 50 4.9 47 48 47
6. Interbank market and Secondary market of COBCRP
a. Interbank operations (domestic currencv) 826.5 13245 1246.5 1069.0 1427.0
Interest rate : Minimum / Maximum / Averace 3.50/3.55/3.50 3.50/3.50/3.50 350/3.65/3.51 3.50/3.60/3.59 3.60/3.75/3.65
b. Interbank oerations (foreian currency) 5.0 15.0 30.0 30.0
Interest rate : Minimum / Maximum / Average 0,15/0,15/0,15 0,10/0,15/0,14 0,10/0,15/0,14 0,10/0,15/0,15
c. Secondary market of CDBCRP and CDBCRP-NR 150 550 50 1020 330
6 month term (amount / averaae interest rate) 200 / 3.30
12 month term (amount / average interes rate) 102.0/3.40

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

21 November 2014

24 November 2014

25 November 2014

26 November 2014

27 November 2014

Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f 122.7 04 84.4 977 216
Flow of foreian exchanae position = a+ bii - c.ii + e+ f 735 -236.9 -189 -126.6 125.1
a. Spot purchases with non-bankina costumers -155.1 -333.7 770 56.2 29.6
i, Purchases 286.8 167.6 266.1 298.6 256.0
ii. () Sales 2418 5014 343.1 354.7 226.4
b. Forward purchases with non-bankina costumers 43 24.0 -356.5 59.0 205.9
i, Pacted 2913 305.4 147.2 187.3 3150
ii. () Redemption 287.0 2815 503.7 1283 109.0
C. Forward sells with non-bankina costumers 1444 -109.7 -459.9 30,0 289.4
i, Pacted 285.8 2117 190.8 1319 300.4
ii. () Redemption 1414 3214 650.7 1019 11.0
d. Interbank operations
i Spot 1265,7 6431 5332 668,4
ii. Forward 830 450 108,0 103,0
e. Spot sales due to NDF redemption and swaps 431 2253 3196 427
i, Purchases 140,0 3128 649,6 735
ii. () Sales 9.9 87,5 330,0 308
1. Net operations with other financial institutions 163 143 -1145 -139
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,9165 2,9167 2,9158 29124 29116

(%) Preliminar i

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




