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�  &� !"!� (&� !"!� )&� !"!� "&� !""�  &� !""�
"��

�	�����	5�
� ��
�AJG? @
7 S, B�

� � � � �

.������

�
��� ���&->�)��� +�>&!�+)>� &�>)+��>)� 4,365.694 3,779,053 
G2������

�
��� ���!���!>&� +�>&��-&)� !���#�!!>� 4,298.450 3,753.912 
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� A#��>>�B� ��>�#� A&)�&)#B� )+��&&� �!��&��
� � � � � �
"��

�	�����	5�
� ��
�A7 S;@
7 S, B�

� � � � �

.������

�
��� >�&�>�)-�� -�))+�+-!� >��)#���#� 7,908.634 8,079.513 
G2������

�
��� >�&+��&+)� -�+&#�->�� -�>�-�&�>� 7,708.412 7,759.483 
� A!��+>)B� A+)���!B� �!&�!>#� �������� #����#��
� � � � � �
"��

�	�����	5�
� ��
�A7 S;@
JG? B�

� � � � �

.������

�
��� &�>�!�)+�� &��+#��!&� ��!#!���&� 2,339.100 2,317.938 
G2������

�
��� !�#�����>� &�+&&�++�� #�����)&�� 2,938.318 3,018.265 
� A#-)�!#-B� A&+��+�+B� A!)!�)�-B� A!>>���-B� A+���#�+B�

� � � � � �
������
������
�
� ��
�A ���B� � � � � �
.������

�
��� #��)>���#+� �-�)#-�+�-� �!�!&���&+� 30,201.260 30,416.217 
G2������

�
��� #��&�&�!�+� �-��&+�&�!� �&�+-��#�+� 29,554.976 29,872.772 

� �-+�!��� #>���-#� +!>�+#�� )&)��-&� !&#�&&!�
� � � � � �
������
������
�
� ��
�A.�'6 9B� � � � � �
.������

�
��� #�-���&)+� ��!�#�!>�� ��+#��#�#� 3,662.518 3,074.464 
G2������

�
��� #�+�&�>��� ��!���+�!� ��+!!����� 3,626.919 3,042.471 

� >+�!)!� A>���#B� A�#�)-+B� #!�!>>� #��>>&�
� � � � � �

5 ����J ���6������	� 9-4� )":� 9". �/ 0:�  /-�44.� (4!�"("�   !� -(�
� � � � � �
� � � � � �

�  &� !"!� (&� !"!� )&� !"!� "&� !""�  &� !""�
6 ��
��
� � � � � �
.������

�
��� #��#�!� ��+&-� �!&�&��� 152.213 149.366 
G2������

�
��� #��&-�� �-�#�)� �-��+-+� 175.547 166.646 

5 ���7 ����	�6������	� ���++� A�+�!)+B� A�)�#)!B� 9 (�((4:� "/� -!�
�

� � � � � �
������
�A'6 , 6 GB� � � � � �
.������

�
��� #!��&���)&� ���)�&��)#� ���#)��+&#� 4,782.591 2,238.965 
G2������

�
��� #!��&���)&� ���)�&��)#� ���#)��+&#� 4,782.591 2,238.965 
5 �����������6������	� @� @� @� @� @�

� � � � � �
���� ���
�AJG? @7 S, B� � � � � �
.������

�
��� &>��!!�>-!� &���>&�#)-� #&��!-���!� 30,766.293 27,790.234 
G2������

�
��� &>��!��!))� &���>#�-&&� ##�>#)��+-� 30,656.270 27,864.290 

5 ������J ����6������	� A>)�!-�B� A��!�&B� ����>&+� ""!�! (� A+&��!)B�
� � � � � �

���� ���
�9����(����� ����A7 S, @
7 S, B�

� � � � �

?�	%��������	� &�)�&�#&&� #�#)��-�>� #�!!-����� 5,482.957 4,367.226 
�K�����������	� &�!&)��&!� #�&-+��>-� #�!�+�)�-� 5,227.662 4,299.267 
5 ������J ����6������	� ��-��>>� A��)�#->B� #��#-��  44� 04� ./�040�
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Tasas de interes y Tipo de Cambio
Riesgo de Mercado

Tasas en pesos
Date O/N (000's) 1W (000's) 1M (000's) 3M (000's) 6M (000's) 1Y (000's) 2Y (000's) 3Y (000's) 4Y (000's) 5Y (000's) 7Y (000's) 10Y (000's) 15Y (000's) 20Y (000's) 25Y (000's) 30Y (000's)

Parameters
Scenario 1 (1995 Tequila crisis) 700 700 650 650 600 500 500 500 500 500 400 400 400 400 400 400
Scenario 2 (worse case last 5 years) 200 200 200 180 180 180 150 150 150 150 140 140 140 140 140 140
Scenario 3 (worese case last 2years) 150 150 150 120 120 120 120 120 120 120 120 120 120 120 120 120
Scenario 4 (+10% shock) 75 75 75 77 77 78.5 80 83 85 87 90 91 95 95 95 95
Scenario 5 (-10% shock) -75 -75 -75 -77 -77 -78.5 -80 -83 -85 -87 -90 -91 -95 -95 -95 -95
Scenario 6 Flattener 100 100 100 100 100 100 100 -100 -100 -100 -100 -100 -100 -100 -100 -100
Scenario 7 Steppener -100 -100 -100 -100 -100 -100 -100 100 100 100 100 100 100 100 100 100

Tasas en USD
Date O/N (000's) 1W (000's) 1M (000's) 3M (000's) 6M (000's) 1Y (000's) 2Y (000's) 3Y (000's) 4Y (000's) 5Y (000's) 7Y (000's) 10Y (000's) 15Y (000's) 20Y (000's) 25Y (000's) 30Y (000's)

Parameters
Scenario 1 (1995 Tequila crisis) -100 -20 -10 -10 -5 -5 2 3 4 5 7 10 10 10 10 10
Scenario 2 (worse case last 5 years) -150 -120 -100 -100 -80 -80 -70 -50 -50 -50 -50 -50 -50 -50 -50 -50
Scenario 3 (worese case last 2years) -150 -120 -100 -100 -80 -80 -70 -50 -50 -50 -50 -50 -50 -50 -50 -50
Scenario 4 (+10% shock) 2.5 2.3 3.2 10 15 17.5 12.5 15 18 21 23 26 30 32.8 35 36
Scenario 5 (-10% shock) -2.5 -2.3 -3.2 -10 -15 -17.5 -12.5 -15 -18 -21 -23 -26 -30 -32.8 -35 -36
Scenario 6 Flattener 50 50 50 50 50 50 50 -50 -50 -50 -50 -50 -50 -50 -50 -50
Scenario 7 Steppener -50 -50 -50 -50 -50 -50 -50 50 50 50 50 50 50 50 50 50 �
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Posicion FX
Scenario 1 % Move 40%
Scenario 2 % Move 15%
Scenario 3 % Move 8%
Scenario 4 % Move 10%
Scenario 5 % Move -10%
Scenario 6 % Move -5%
Scenario 7 % Move 5% �
�
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Scenario Perdida total del portafolio en USD

Scenario 1 -36,335,148.00
Scenario 2 -4,393,918.00
Scenario 3 -1,799,089.60
Scenario 4 -8,971,102.00
Scenario 5 8,971,102.00
Scenario 6 7,986,306.00
Scenario 7 -7,986,306.00 �
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Plazo SWAP TIIE and FWDS Inflation Swaps Inflation Bonds Bonds Nominal Gov USD

Total (000's) 140.8 -34.1 -31.9 -144.7 -147.6
O/N (000's) -0.3 0 0 -0.2 0
1W (000's) -0.3 0 0 -0.3 0.3
1M (000's) -2.8 0 0 -0.6 6.2

3M (000's) -3.6 0.9 0 -0.4 -7.6

6M (000's) 15.7 2.1 -0.1 -4.6 -3.2
1Y (000's) -30.5 4.7 -0.7 -1 16
2Y (000's) -5.7 -9.3 -1.2 -2.3 -6.4

3Y (000's) 29.6 -4.8 -1.5 -0.7 -34.5

4Y (000's) -7 -0.7 -1.8 -21.8 -95.1

5Y (000's) -16.9 -8.4 -10 18.4 -28.1
7Y (000's) -20.7 54.9 -16.1 -15.4 0.9
10Y (000's) 79.8 -13.8 -2.6 -49.6 3.8

15Y (000's) 56.9 -34.4 0.7 -29 0.2

20Y (000's) 46.7 -25.1 5 -31.8 0
25Y (000's) 0.1 0 0 -4 0
30Y (000's) 0 0 -3.6 -1.3 0 �
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