Dec. 15, 2014 Dec. 16, 2014 Dec. 17, 2014 Dec. 18, 2014 Dec. 19, 2014
1. Commercial bank current account before Central Bank operations 13203 1382,0 10957 10625 22584
2. Monetarv and exchanae Central Bank operations before close of the dav
a. Central Bank monetarv operations
i. Auction sale of CD BCRP 100.0 67.0 78.0
Pronosals received 242.0 67.0 218.0
Maturitv 178d 540 d 357d
Interest rate : Minimum 3.25 3.39 3.40
Maximum 3.41 3.60 3.75
Averaae 3.38 3.44 3.64
Stock 152351 152351 15302.1 15380.1 15380.1
Next maturitv CD BCRP (Januarv 8. 2014) 1649.8 1649.8 1649.8
CD BCRP matured from December 22 to 26. 2014
ii. Outcome of the buvina auction sale securities (Repo) 26740 2600.0 2600.0 1000.0 1000.0 1000.0
Pronosals received 26740 26715 2643.0 18870 16120 1377.0
rity 1d 1d 1d 8d 1d 3d
Interest rate : Minimum 3.50 3.50 3.51 381 353 3.61
aximum 3.91 3.70 3.68 381 393 3.85
Average 3.59 3.56 3.56 381 3.64 3.67
Stock 3289.0 3215.0 3215.0 2615.0 2615.0
Next maturitv REPO (December 22. 2014). 2600.0 1000.0 1000.0
REPO matured from December 22 to 26. 2014 2600.0 1000.0
vi. Auction sale of COR BCRP 300.0
Pronosals received Desierta
rity
Interest rate : Minimum
aximum
Average
Stock 2495.0 2495.0 2495.0 2495.0 2495.0
Next maturitv COR BCRP (December 29. 2014) 205.0 205.0 205.0
CDR BCRP matured from December 22 to 26. 2014
vi. Auction sale of Swan operation in foreian currencv 400.0 400.0 400.0 500.0 500.0 400.0
Proposals received 1550,6 15445 15564 17724 13688 1130,0
Maturity 365d 365d 365d 365d  365d 367d
Interest rate : Minimum 4,30 432 43 425 395 3.80
Maximum 4,60 445 45 440 426 3.90
Average 4,38 4.36 43 427 4,05 3.85
Stock 50915 54915 58915 68915 72915
Next maturitv Swap (December 30, 2014) 3915 3915 3915
Swap matured from December 22 to 26. 2014
vi. Auction FX Swap Sell BCRP 300.0  300.0 300.1
Proposals received 520 6284 1100.0
Maturity 90d 90d 62d
Interest rate : Minimum -020 -0.22 -0.5
Maximum -017  -018 05
Average -020 -0.21 -0.5
Stock 15428.0 15728.0 15728.0 15728.0 16 028.1
Next maturitv Swap (December 23, 2014) 230.0 230.0 230.0
FX Swap Sell matured from December 22 to 26. 2014 830.1
b. Central Bank foreian currency operations at over-the-counter -297.0
i. Purchase (millions of USS$)
Averace exchanae rate (S/. US$)
ii. Sellina  (millions of US$) 100.0
Average exchanae rate (S/. US$) 2.9697
c. Operations with Tesoro Publico (millions of US$)
i. Purchase (millions of USS$)
ii. Sellina  (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
ii. Purchase of BTP
3. C¢ bank current account before close of the dav 42943 4085.0 4028.7 39845 36584
4. Central Bank monetary operations
a. Swan operations of foreian currencv.
Fee (dailv efective rate) 0.0119% 0.0118% 0.0119% 0.0120% 0.0119%
b. Outcome of the direct temporarv buvina securities (Reno)
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
c. Monetarv requlation credit
Interest rate 4.30% 4.30% 4.30% 4.30% 4.30%
d. Overniaht deposits in domestic currency 490.8 488.4 485.6 482.2 866.7
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 38035 3596.6 3543.1 3502.3 2791.7
a. Cumulative averace reserve balances in domestic currency (millions of S/.) () 109321 10982.9 10770.4 10 683.2 10 567.6
b. Cumulative averaae reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (‘ 114 114 112 111 10.9
c. Cumulative averaae current account in domestic currencv (millions of S/.) 53516 5122.4 5029.5 49423 4826.7
d. Cumulative averace current account in domestic currencv (% of liabilities subiect to reserve ] 5.4 5.4 5.2 51 5.0
6. Interbank market and Secondarv market of CDBCRP
a. Interbank operations (domestic currency) 504.5 465.5 998.4 996.0 1188.0
Interest rate : Minimum / Maximum / Averaae 3.65/3.80/3.74 3.65/3.75/3.73 3.60/3.60/3.60 3.60/3.65/3.61 3.65/3.85/3.77
b. Interbank operations (foreian currencv) 162.5 75.0 35.0 150.0 202.0

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)

0,15/0,20/0,17
57.8

0.15/0.15/0.15

63.0
29.0/3.40

0.15/0.15/0.15
7.0

0.15/0.15/0.15

0.15/0.15/0.15

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

12 December 2014

15 December 2014

16 December 2014

17 December 2014

18 December 2014

Flow of foreian exchanae position adiusted by forwards = a+bi-ci+e+f 245 1931 12 302 97.7
Flow of foreian exchanae position = a+ bii - c.ii + e+ f -58.4. 14.0 -106.5 12,9 46.4
a. Spot purchases with non-bankina costumers -1285 -17.9 -343.0 -104.4 -128.4
i, Purchases 3713 4453 2747 4118 4171
ii. () Sales 4998 463.2 617.6 516.2 545.4
b. Forward purchases with non-bankina costumers 1346 -311.9 1635 79.3 -158.9
i, Pacted 219.1 958 435.1 4122 267.7
ii. () Redemption 84.5 407.7 2717 3330 4266
C. Forward sells with non-bankina costumers 2194 -287.0 1546 619 -210.2
i, Pacted 2732 2345 4185 346.0 167.1
ii. () Redemption 538 5215 264.0 2841 3774
d. Interbank operations
i Spot 4935 2732 5104 5712
ii. Forward 104,0 135,0 2015 321,0
e. Spot sales due to NDF redemption and swaps 437 1454 1286 911
i, Purchases 417 491,2 260.2 2709
ii. () Sales 39 3458 1316 1799
1. Net operations with other financial institutions 94.4 -181.9 199.0 228
9. Monetary regulation credit
Interest rate
Note: Interbank exchange rate (Source: Datatec) 2,9629 2,9629 2,9697 29590 29404
(%) Preliminar i i
= day(s)

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




