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Fecha____Nivel (9
31-mar.-2019 8.515 19-sep.-2014 3.298
30-abr.-2019 8.500 19-sep.-2015 3.326
31-may.-2019 8.508 19-sep.-2016 4.595
30-jun.-2019 8.489 19-sep.-2017 7.378
31-jul.-2019 8.459 19-sep.-2018 8.123
31-ago.-2019 8.260 19-sep.-2019 8.195
19-sep.-2019 8.195

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.



USD LIBOR 6 MESES
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mar.-19 abr.-19 may.-19 jun.-19 jul.-19 ago.-19
Fecha Nivel (%)

31-mar.-2019 2.660
30-abr.-2019 2.622
31-may.-2019 2.517
30-jun.-2019 2.201
31-jul.-2019 2.207
31-ago.-2019 2.037
19-sep.-2019 2.085
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sep.-14 sep.-15 sep.-16 sep.-17 sep.-18 sep.-19
Fecha Nivel (%)

19-sep.-2014 0.331
19-sep.-2015 0.526
19-sep.-2016 1.257
19-sep.-2017 1.479
19-sep.-2018 2.572
19-sep.-2019 2.085

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.



CMS 10 ANOS
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mar.-19 abr.-19 may.-19 jun.-19 jul.-19 ago.-19
Fecha Nivel (%)

31-mar.-2019 2.416
30-abr.-2019 2.496
31-may.-2019 2.124
30-jun.-2019 1.958
31-jul.-2019 1.955
31-ago.-2019 1.374
19-sep.-2019 1.717
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Fecha Nivel (%)
19-sep.-2014 2.753
19-sep.-2015 2.193
19-sep.-2016 1.531
19-sep.-2017 2.200
19-sep.-2018 3.144
19-sep.-2019 1.717

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.
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Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019 19.3975 19-sep.-2014 13.2360
30-abr.-2019 19.0229 19-sep.-2015 16.5033
31-may.-2019 19.6115 19-sep.-2016 19.6322
30-jun.-2019 19.2117 19-sep.-2017 17.7490
31-jul.-2019 18.9823 19-sep.-2018 18.7633
31-ago.-2019 20.0672 19-sep.-2019 19.3617
19-sep.-2019 19.3617

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.



SGI VOL TARGET BRIC SGI VOL TARGET BRIC
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mar.-19 abr.-19 may.-19 jun.-19 jul.-19 ago.-19 sep.-14 sep.-15 sep.-16 sep.-17 sep.-18 sep.-19
Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019 1478.33 19-sep.-2014 1139.94
30-abr.-2019 1503.83 19-sep.-2015 873.84
31-may.-2019 1315.86 19-sep.-2016 964.34
30-jun.-2019 1430.08 19-sep.-2017 1383.95
31-jul.-2019 1377.36 19-sep.-2018 1370.47
31-ago.-2019 1211.39 19-sep.-2019 1266.13
19-sep.-2019 1266.13

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.



SGI SMART MARKET NEUTRAL COMMODITY INDEX SGI SMART MARKET NEUTRAL COMMODITY INDEX
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14niar.-19 abrt-19 may'.-19 jun.'-19 jul.'-19 ago'.-19 12ssep.-14 sep'.-15 sep'.-16 sep'.-17 sep'.-18 sep|.-19

Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019 147.75 19-sep.-2014 129.03
30-abr.-2019 147.24 19-sep.-2015 127.65
31-may.-2019 146.91 19-sep.-2016 138.10
30-jun.-2019 146.25 19-sep.-2017 143.43
31-jul.-2019 146.43 19-sep.-2018 145.29
31-ago.-2019 146.65 19-sep.-2019 146.18
19-sep.-2019 146.18

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.



ABSOLUTE STRATEGIES INDEX ABSOLUTE STRATEGIES INDEX
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mar.-19 abr.-19 may.-19 jun.-19 jul.-19 ago.-19 sep.-14 sep.-15 sep.-16 sep.-17 sep.-18
Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019 1362.29 19-sep.-2014 1476.23
30-abr.-2019 1383.13 19-sep.-2015 1462.29
31-may.-2019 1362.69 19-sep.-2016 1385.94
30-jun.-2019 1372.01 19-sep.-2017 1392.62
31-jul.-2019 1392.07 19-sep.-2018 1419.00
31-ago.-2019 1378.86 19-sep.-2019 1382.65
19-sep.-2019 1382.65

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.
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Fecha Nivel (%)
31-mar.-2019 5.07
30-abr.-2019 4.68
31-may.-2019 4.48
30-jun.-2019 4.37

31-jul.-2019 4.88
31-ago.-2019 4.50
19-sep.-2019 4.71
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sep.-16

Fecha
19-sep.-2014
19-sep.-2015
19-sep.-2016
19-sep.-2017
19-sep.-2018
19-sep.-2019

sep.-17 sep.-18 sep.-19

Nivel (%)
6.82
5.84
491
5.22
4.67
4.71

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.
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Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019 10.78 19-sep.-2014 11.95
30-abr.-2019 11.36 19-sep.-2015 12.76
31-may.-2019 9.70 19-sep.-2016 10.78
30-jun.-2019 10.20 19-sep.-2017 15.14
31-jul.-2019 10.07 19-sep.-2018 11.23
31-ago.-2019 8.70 19-sep.-2019 9.61
19-sep.-2019 9.61

Fuente: Bloomberg (Clave de pizarra MXIBTIIE Index). Cierre del dia.



—— AAPL UW Equity —— HAL UN Equity —— AAPL UW EQUITY —— HAL UN Equity
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mar.-19 abr.-19 may.-19 jun.-19 jul.-19 ago.-19 sep.-14 sep.-15 sep.-16 sep.-17 sep.-18 sep.-19
AAPL UW Equity BKNG UW Equity BAC UN Equity HAL UN Equity
Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019 189.95 31-mar.-2019 1744.91 31-mar.-2019 27.59 31-mar.-2019 29.30
30-abr.-2019 200.67 30-abr.-2019 1854.99 30-abr.-2019 30.58 30-abr.-2019 28.33
31-may.-2019 175.07 31-may.-2019 1656.22 31-may.-2019 26.60 31-may.-2019 21.29
30-jun.-2019 197.92 30-jun.-2019 1874.71 30-jun.-2019 29.00 30-jun.-2019 22.74
31-jul.-2019 213.04 31-jul.-2019 1886.61 31-jul.-2019 30.68 31-jul.-2019 23.00
31-ago.-2019 208.74 31-ago.-2019 1966.41 31-ago.-2019 27.51 31-ago.-2019 18.84
19-sep.-2019 223.15 19-sep.-2019 2052.54 19-sep.-2019 29.93 19-sep.-2019 21.18
Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%)
19-sep.-2014 100.96 19-sep.-2014 1186.12 19-sep.-2014 16.95 19-sep.-2014 66.51
19-sep.-2015 113.45 19-sep.-2015 1294.47 19-sep.-2015 15.56 19-sep.-2015 37.38
19-sep.-2016 113.58 19-sep.-2016 1448.06 19-sep.-2016 15.59 19-sep.-2016 41.28
19-sep.-2017 158.73 19-sep.-2017 1859.78 19-sep.-2017 24.86 19-sep.-2017 42.81
19-sep.-2018 218.37 19-sep.-2018 1926.78 19-sep.-2018 31.00 19-sep.-2018 40.06
19-sep.-2019 223.15 19-sep.-2019 2052.54 19-sep.-2019 29.93 19-sep.-2019 21.18

Fuente: Bloomberg (Clave de pizarra AAPL UW Equity, BAC UN Equity, PCLN UW Equity, HAL UN Equity). Cierre del dia.
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mar.-19 abr.-19 may.-19 jun.-19 jul.-19 ago.-19 sep.-14 sep.-15 sep.-16 sep.-18 sep.-19
SPX Index SX5E Index FXI UP Equity EWZ UP Equity EWW UP Equity
Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%)
31-mar.-2019  2834.40 31-mar.-2019  3351.71 31-mar.-2019 44.27 31-mar.-2019 40.99 31-mar.-2019 43.59
30-abr.-2019 2945.83 30-abr.-2019 3514.62 30-abr.-2019 44.49 30-abr.-2019 41.39 30-abr.-2019 46.15
31-may.-2019  2752.06 31-may.-2019  3280.43 31-may.-2019 40.37 31-may.-2019 41.65 31-may.-2019 42.92
30-jun.-2019 2941.76 30-jun.-2019 3473.69 30-jun.-2019 42.77 30-jun.-2019 43.72 30-jun.-2019 43.38
31-jul.-2019 2980.38 31-jul.-2019 3466.85 31-jul.-2019 41.10 31-jul.-2019 44.50 31-jul.-2019 41.27
31-ago.-2019 2926.46 31-ago.-2019 3426.76 31-ago.-2019 39.12 31-ago.-2019 40.99 31-ago.-2019 41.51
19-sep.-2019  3015.70 19-sep.-2019  3547.41 19-sep.-2019 40.83 19-sep.-2019 42.65 19-sep.-2019 43.40
Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%) Fecha Nivel (%)
19-sep.-2014  2010.40 19-sep.-2014  3273.25 19-sep.-2014 39.86 19-sep.-2014 47.74 19-sep.-2014 71.00
19-sep.-2015 1958.03 19-sep.-2015 3157.30 19-sep.-2015 36.29 19-sep.-2015 22.73 19-sep.-2015 53.25
19-sep.-2016  2139.12 19-sep.-2016  2968.31 19-sep.-2016 37.81 19-sep.-2016 32.78 19-sep.-2016 46.72
19-sep.-2017  2506.65 19-sep.-2017 3531.18 19-sep.-2017 44.88 19-sep.-2017 43.06 19-sep.-2017 55.65
19-sep.-2018 2907.95 19-sep.-2018 3368.56 19-sep.-2018 42.54 19-sep.-2018 32.53 19-sep.-2018 51.32
19-sep.-2019 3015.70 19-sep.-2019 3547.41 19-sep.-2019 40.83 19-sep.-2019 42.65 19-sep.-2019 43.40

Fuente: Bloomberg (Clave de pizarra SPX Index, SX5E Index, FXI UP Equity, EWZ UP Equity, EWW UP Equity). Cierre del dia.



