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Variable Tipo 2017-T4 2018-T1 2018-T2 2018-T3 2018-T4

Tipo de Cambio Variación anual -5.58% -1.75% 0.75% 4.65% -3.45%

Cetes Nivel 7.07% 7.32% 6.61% 6.50% 6.17%

Precios al Prod. Agrícola Variación anual 4.08% 9.94% 4.06% 4.69% 5.02%

PIB Variación anual 2.11% 2.00% 1.70% 1.81% 2.24%

Inversión en Activos/PIB Variación anual 1.75% 5.27% 7.91% 5.02% 2.00%

Monto en 

Pérdida
%Saldo

Pérdida Esperada 973.8             1,295.8         339.0             711.2           3,316.2         961.6             4,272.6         7.6%

Value at Risk 1,490.8         1,767.8         485.0             965.5           4,247.7         3,059.0         6,796.9         12.0%

Expected Shortfall 1,548.1         1,835.0         497.3             989.5           4,329.5         3,276.6         7,081.8         12.6%

Capital Económico 574.3             539.2             158.2             278.2           1,013.3         2,315.0         2,809.2         5.0%

Percentil 50 965.9             1,293.5         337.5             711.1           3,309.5         864.3             4,199.0         7.4%

Percentil 75 1,073.4         1,388.3         369.5             764.1           3,506.1         1,179.8         4,641.4         8.2%

Percentil 95 1,240.7         1,538.3         415.2             843.6           3,792.6         1,827.9         5,444.5         9.6%

Percentil 99 1,360.8         1,648.5         448.5             902.0           3,998.1         2,418.5         6,080.9         10.8%

Percentil 99.9 1,490.8         1,767.8         485.0             965.5           4,247.7         3,059.0         6,796.9         12.0%

Saldo de Capital 4,478.9       14,388.0     6,562.1       6,496.6     31,925.6     24,499.9     56,425.5     

PE / Saldo 21.7% 9.0% 5.2% 10.9% 10.4% 3.9% 7.6%

VaR / Saldo 33.3% 12.3% 7.4% 14.9% 13.3% 12.5% 12.0%

TotalTotal 
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P
R

O
B

A
B

IL
ID

A
D

 D
E

 O
C

U
R

R
E

N
C

IA

GRADO DE IMPACTO

Riesgos Totales 251
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