Dic. 1, 2014 Dic. 2, 2014 Dec. 3, 2014 Dec. 4, 2014 Dec. 5, 2014
1. Commercial bank current account before Central Bank operations 22389 2667,8 27189 24545 2177,0
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 2225 356.5 264.5
Maturity 192d 554d 371d
Interest rate : Minimum 3.42 3.46 3.40
Maximum 362 3.46 3.46
Averace 353 3.46 345
Stock 15735.1 15735.1 15835.1 159351 159351
Next maturity CD BCRP (December 11. 2014) 1000.0 1000.0 1000.0 1000.0
CD BCRP matured December from 9 to 12. 2014 1000.0
ii. Outcome of the buvina auction sale securities (Repo) 32000 31000 27000 3300.0 3000 42000
Proposals received 4625.0 37150 6090.0 6977.0 6000 58145
ity 1d 1d 1d 1d 90d
Interest rate : Minimum 3.57 39 421 4.28 456 4.81
aximum 3.90 a1 425 430 470 525
Averace 373 4.0 423 4.29 462 4.92
Stock 3815.0 37150 33150 3915.0 51150
Next maturity REPO (December 9. 2014). 31000 27000 3300.0 42000
REPO matured December from 9 to 12. 2014 31000 27000 33000 45000
vi. Auction sale of CDR BCRP 240.0 50.0 Desierta 60.0 120.0
Proposals received 2400 50.0 60.0 120.0
ity 63d 63d 90 d 90 d
Interest rate : Minimum 002 00 0.1 02
aximum 005 00 01 02
Averace 0.04 0.0 0.1 02
Stock 2660.0 2580.0 24100 23150 22950
Next maturitv COR BCRP (December 12. 2014) 170.0 155.0 140.0 300.0
CDR BCRP matured December from 9 to 12. 2014 465.0 295.0 140.0 300.0
vi. Auction sale of Swap oberation in foreian currency 500.0 300.0
Proposals received 15210 12000
Maturity 364d 367d
Interest rate : Minimum 421 45
Maximum 4,52 45
Average 431 45
Stock 55915 55915 55915 52015 52915
Next maturity Swap (December 9. 2014) 300.0 300.0 3000 300.0
Swap matured December from 9 to 12, 2014 600.0 600.0 3000 600.0
vi. Auction FX Swap Sell BCRP 600,1 509.8 300.0 300.0 3000 3000
Proposals received 13000 1485.0 11720 13050 11990  900.0
Maturity 63d 63d 90d 90d 182d  182d
Interest rate : Minimum 0.00 0.00 00 002 002
Maximum 0.00 0.00 001 -002
Average 0.00 00! 001 -002
Stock 13259.9 14 159.7 14 159.7 14 459.7 14 759.7
Next maturity Swap (December 9. 2014) 300.0 300.0 3000 300.0
FX Swap Sell matured December from 9 to 12, 2014 300.0 300.0 1500.0
b. Central Bank foreian currency operations at over-the-counter -14.7 -441.6 -147.2 -44.2 -457.7
i Purchase (millions of USS)
Average exchanae rate (S/. USS)
ii. Sellina (milions of US$) 50 150.0 50.0 15.0 155.0
verage exchanae rate (S/. USS) 2.9314 2.9 29449 29478 29531
c. Operations with Tesoro Publico (millions of US$)
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 55843 52762 51717 55503 63993
4. Central Bank monetarv operations
a. Swan operations of foreian currency.
Fee (daily efective rate) 0.0120% 0.0120% 0.0120% 0.0119% 0.0115%
b. Outcome of the direct temporarv buvina securities (Repo) 95.0
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
c. Monetary requlation credit
Interest rate 4.30% 4.30% 430% 4.30% 4.30%
d. Overniaht deposits in domestic currency 200 457.0 470.8 466.3 470.0
Interest rate 2.30% 2.30% 2.30% 2.30% 2.30%
5. C bank current account in the BCR at close of the day 5564.3 4819.7 4700.9 5084.0 6024.3
a Cumulaive averace reserve balances in domestic currency (millions of /) (1 111456 101488 11017.4 10905.7 109795
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve reauirements) (° 15.0 137 115 114 115
c. Cumulative average current account in domestic currency (millions of S/.) 43158 45675 52765 51648 52385
d_ Cumulative average current account in domestic currency (% of liabilities subiect to reserve o 75 62 55 54 55
6. Interbank market and Secondary market of CDBCRP
a. Interbank operations (domestic currency) 609.0 441.0 522.0 5435 498.0
Interest rate : Minimum / Maximum / Averace 3.50/3.80/3.69 3.50/3.75/3.67 3.70/4.15/3.88 3.80/4.30/4.20 4.30/5.00/4.70
b. Interbank oerations (foreian currency) 990 200.0 1425 1365 1705

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)

0,10/0,15/0,15

45,0

0,10/0,15/0,15

0,15/0,15/0,15

40,0
40.0 / 343

0,15/0,20/0,17
113.0
130/ 351

0,12/0,20/0,17

92,5

925 / 345

=

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

28 November 2014

01 December 2014

2 December 2014

3 December 2014

4 December 2014

Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f
Flow of foreian exchanae position = a+ bii - c.ii + e+ f
a. Spot purchases with non-bankina costumers
i, Purchases
ii. () Sales
b. Forward purchases with non-bankina costumers
i Pacted
ii. () Redemption
C. Forward sells with non-bankina costumers
i Pacted
ii. () Redemption
d. Interbank operations
i Spot
ii. Forward
e. Spot sales due to NDF redemption and swaps
i, Purchases
ii. () Sales
1. Net operations with other financial institutions
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec)

(%) Preliminar

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




