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T Gperations in the foreign exchange market

Feban 5. 2015

1. Commercial bank current account before Central Bank operations. 3170,0 17153 1894,2 15425 10935
2. Monetary and exchanae Central Bank operations before close of the day
. Central Bank monetary operations.
i Auction sale of CD BCRP. 1000 1000 1000
Proposals received 4166 250.7 158.1
turity. 178d 540d 357d
Interest rate : Minimum 314 32 31
Maxim 318 34 31
Average 3.16 33 3.1
Stock. 176853 176853 177853 178853 178853
Next maturity CD BCRP (March 12. 2015) 8200 8200 8200
CD BCRP matured from February 23 o 27. 2015
Il Outcome of the buying auction sale securities (Repo) 3000 500.0 1000.0 1000.0
roposals received 6000 10540 2000,0 2550,0
Maturity 90d 1d 1d 3d
Interest rate : Minimum 351 41 4,0 37
Maximum 351 41 4.0 39
Average 351 41 4,0 38
Kk 3000 600.0 1100.0 1600.0 1600.0
Next maturity REPO (February 23, 2015), 5000 1000,0 1000,0
‘matured from February 23 to 27. 2015 500.0 1000.0 1000.0
iii._Auction sale of time deposits in domestic currency 1000.0
Proposals received 1214,
rity 1d
Interest rate : Minimum 3.00
324
Average 3.16
Stoc! 1000.0
Nexx ‘maturit of time deposits.
Time Depasit matired Februarv 20. 2015
Iv. Auction sale of CDR B 1300
Proposals received 1300
Maturity 59d
Interest rate : Minimum 0.00
Maximum 0.07
Average 0.05
3015.0 3015.0 3015.0 3015.0 3015.0
Next maturity CDR BCRP (February 24, 2015) 3000 3000 3000
R BCRP matured from Februarv 23 to 27. 2015 3000
v. Auction sale of Swap operation in foreign currency
Proposals received
rity
Interest rate : Minimum
Maxim
Average
Stock 8900.0 8900.0 8900.0 8900.0 8600.0
Next maturity Swap (September 21. 2015) 3000 3000 3000
‘Swap matured from February 23 to 27. 2015 3000
i. Auction sale of In foreian currency 500.0
Proposals received 699.0
Maturity 728d
Interest rate : Minimum 37
Maximum 4.0
Average 38
tock 900.0 900.0 1400.0
Nen maturity Swap (January 17, 2017) 3000 3000 3000
matured from February 23 to 27. 2015
i Aucton sale of Swap operation I foréian currency (Sustiution)
Proposals received
rity
Interest rate : Minimum
Maxim
Average
Stoc! 400.0 4000 4000 4000 4000
Nexl maturity Swap (January 26, 2018) 2000 2000 2000
‘Swap matured from February 23 to 27. 2015
viil. Auction FX Swap Sell BCRP 3000 3000
Proposals received 750.0 5000
Maturi 60d 60d
Interest rate : Minimum 12 08
Maximum -10 0,0
Average 11 0.2
tock 210985 210985 210985 210984 213984
Next maturity Swap (February 23, 2015) 3001 6000 600.0
FX Swap Sell matured from February 23 to 27, 2015 3001 0.0 2099.9
b. Central Bank foreign currency operations at over-the-counter -524.7 -154.3
i Pun:hase (millions of US$)
‘age exchanae rate (S/. USS)
ii Seumq (millions of US$) 1700 50,0
e exchange rate (S/. USS) 3.0864 31
c. wwﬁ
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 Commercial bank current account the day 14153 20153 21399 24425 25035
4. Central Bank monetary operations,
2. Swap operations of foreian currency.
Fee (daily efective rate) 0.0114% 0.0114% 0.0114% 0.0114% 0.0114%
b. Outcome of the direct temporary buying securities (Repo) 80.0 200
Interest rate 4.05% 4.05% 4.05% 4.05% 4.05%
©. Monetary requlation credit
Interest rate 4.05% 4.05% 4.05% 4.05% 4.05%
d. Overnight deposits in domestic currency 57.8 2072 1520 2108 4366
Interest rate 2.05% 2.05% 2.05% 2.05% 2.05%
5 Commercial bank current account in the BCR at close of the day 15375 2008,1 1987.9 22317 2156.9
a Cumulative averaae reserve balances in domestic currency (millions of S/ (1) 93754 9287.7 92345 9188.8 91425
b Cumulative average reserve balances in domestic currency (% of liabilities subiect to reserve requirements) (*) 9.7 103 102 9.6 95
c Cumulative average current account in domestic currency (millions of S1.) 30043 29457 28925 29114 285838
d_Cumulative average current account in dnmes1ic currency (% of liabilities subiect to reserve reaui @) 32 33 32 30 30
EierbenkimarkofndiSecondery mertelo/COBCH
- ierbank operations (domestc urrency) 12750 15705 15280 14478 1594.0
interest rate : Minimum / Maximum / Averaae 3. 25/3 60/3 33 3.5013,65/3.57 3.60/3.85/3.79 3.80/3.90/3.83 3.80/3.85/3.81
b. Imerhank operations (foreian currency) 156.8 2269 256.8 169.7
\nleres( rate : Minimum / Maximum / Averace o 20/0 20/0 20 0.15/0.15/0.15 0.15/0.15/0.15 0.15/0.20/0.16 0.20/0.20/0.20
c. Secondary market of CDBCRP and CDBCRP-NR 1200 1150 1200
6 MoNth term (amount / average imerest rate)
12 month term (amount / average interes rate) 1000 / 3.10
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