Monitor de Mercados Financieros

ABs y Volatilidad Cierre: 4.3% Volat: 1.0% Tipo Cambio y Volatilidad Cierre: 21.1030 Volat: 15.9%
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IPC y Volatilidad Cierre: 37,876.49 Volat: 16.4% DJly Volatilidad Cierre: 28,606.31 Volat: 17.7%
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Correlacién entre IPC y DJI Correl: 53.5% Correlacion entre Tipo Cambio y ABs Correl: -2.4%
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Correlacion entre IPC y Tipo Cambio orrel: -5.6% Correlacion entre IPC y Abs Correl: -9.3%
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Monitor de Mercados

S&P-500 (EE.UU.)

Cierre: 3,483.81

Volat: 20.0%

NASDAQ (EE.UU.) Cierre: 11,671.56  Volat: 27.2%
3,700 83% 13,000 80%
3,500 73% 12,000 20%
3,300 63% 11,000 60%
3,100 ca% 10,000 0%
9,000
2900 43% 40%
2,700 8,000
0,
2,500 33% 7,000 M’V 30%
2,300 ’ 23% 6,000 20%
2,100 13% 5,000 10%
1,900 3% 4,000 0%
ENS9338333333388R8 8 SS223333223333F3I8888
SRR ke e S v B S B B I T e AT I AT PLLIATGILNS
§s8g32gs5EFg288858588 58 g2385EF28388588

S&P500

Volatilidad

NASDAQ

Volatilidad

BOVESPA (Sao Paulo) Cierre: 98,415.92 Volat: 20.2% MERVAL (Buenos Aires) Cierre: 49,024.08 Volat: 35.4%
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BOVESPA

FTSE-100 (Londres)

Cierre:

Volatilidad

5,919.58

Volat:

MERVAL

Volatilidad

DAX (Frankfurt) Cierre: 12,908.99 21.3%
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FTSE100

NIKKEI-225 (Tokio)

Cierre:

Volatilidad

23,410.63

DAX

Volatilidad

Rend. 7d Rend. 30d Rend. Afio
25,000 105% S&P-500 0.19% 2.90% 7.83%
95% NASDAQ 0.79% 5.62% 30.08%
23,000 85% BOVESPA -1.37% -8.51% 23.31%
21,000 75% MERVAL 6.59% 12.84% 2.11%
10,000 65% FTSE100 -2.54% 2.97% -18.59%
17,000 55% DAX -2.04% -3.45% 2.47%

' 45% NIKK 225 -0.72% -0.72% 1.33%
15,000 :ﬁ;’ IPC -1.81% 1.92% -3.61%
13,000 2% DJI 0.07% 2.05% 0.24%
11,000 506 CAC40 -1.18% -3.57% -13.16%

NN QR R R®R 599999998 S HANGSENG 1.11% -1.37% -13.47%
R Ei g3ts58548¢® §§ g TSE300 -1.30% 0.80% 2.16%
i IBEX -2.41% -4.50% -24.56%

Cifras al 16 de octubre de 2020. indices en USD.
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Monitor de Divisas

Euro (€) Cierre: 0.85 Volat: 5.4%
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EURO

Volatilidad

Libra Esterlina (£) Cierre: 0.77 Volat: 9.6%
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LIBRA Volatilidad

Japonés (¥) Cierre: 105.41 Volat: 3.6%
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YEN Volatilidad
Real Brasilefio Cierre: 5.65 Volat: 16.0%
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Peso Mexicano

Volatilidad

Délar Canadiense Cierre: 1.32 Volat: 6.1%
15 16%
15 14%
1.4 M’\ 12%
1.4 ;\h 10%
1.3 o, 8%
04 S\
13 | vy 6%
1.2 4%
1.2 2%
11 0%
M~ I 0O 00 0 0 0 W OO O OO OO OO O © O O ©
AU v e U r N r S UL D NS VR
OB O g 235 209 5c 908 g S 2
S5 EE=go 233 geogggEsg
DOLAR CAN Volatilidad

Peso Argentino Cierre: 77.37 Volat: 3.0%
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PESO ARG Volatilidad
20

Cierre: 21.19 16.0%
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PESO MEX Volatilidad
Moneda Ultimo 7d 30d Acumulado
Euro 0.85 -0.96% -0.86% 4.44%
Yen 105.41 0.17% -0.45% 3.06%
Libra 0.77 -0.94% -0.36% -2.47%
Real 5.65 -2.30% -7.34% -28.90%
Doélar Can 1.32 -0.55% -0.08% -1.52%
Peso Mex 21.19 -0.08% -0.69% -11.00%
Peso Arg 77.37 -0.29% -2.94% -22.63%

Cifras al 16 de octubre de 2020. Cotizaciones con

respecto al USD.
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Monitor de Metales y Otros Commodities

Oro (USD/T. Oz.) Cierre: 1,898.791 Volat: Plata (USD /T. Oz.) Cierre: 24.115 Volat: 45.3%
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Volatilidad

Plata Volatilidad

Cobre (USD / libra) : Cierre: 1.093
3.2 40% 40%
17
3.0 35% 35%
30% 15 30%
2.8 ° °

13

% A %
’s 25% '\N\“/\"H ot ) 25%

" A A
20% 11 L WP g W 20%
24 15% 0.9 15%
22 10% 0.7 10%
2.0 5% 0.5 5%
I3 32332332I38888R ITIJ3Z233Z32333L8III8R
SRR B i S S B B BB B GV o S B B L I G UL
S8588F59385588¢82¢8% 8828585888588 ¢83¢3%
Cobre Volatilidad Zinc Volatilidad
Plomo (USD / libra) Cierre: 0.797 Volat: 21.6% WTI (USD / barril) Cierre: 40.75 Volat: 47.7%
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Plomo Volatilidad WTI Volatilidad
Acero (Indice) Cierre: 344.254 Volat Metal Ultimo 7d 30d Acumulado
450 30% Oro 1898.79 -1.54% -3.16% 25.14%
400 25% Plata 24.12 -3.94%  -11.44% 35.17%
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