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Composición Monetaria ($MMM) - Segunda semana de Di ciembre
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Operaciones de Mercado Abierto
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DTF a Plazos (%EA)
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Tasas de Corto Plazo
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Dólar por Componente (Pesos por $US)

1,600

1,700

1,800

1,900

2,000

2,100

2,200

2,300

2,400

2,500

2,600

E
ne

-0
7

F
eb

-0
7

M
ar

-0
7

A
br

-0
7

M
ay

-0
7

Ju
n-

07
Ju

l-0
7

A
go

-0
7

S
ep

-0
7

O
ct

-0
7

N
ov

-0
7

D
ic

-0
7

E
ne

-0
8

F
eb

-0
8

M
ar

-0
8

A
br

-0
8

M
ay

-0
8

Ju
n-

08
Ju

l-0
8

A
go

-0
8

S
ep

-0
8

O
ct

-0
8

N
ov

-0
8

D
ic

-0
8

E
ne

-0
9

F
eb

-0
9

M
ar

-0
9

A
br

-0
9

M
ay

-0
9

Ju
n-

09
Ju

l-0
9

A
go

-0
9

S
ep

-0
9

O
ct

-0
9

N
ov

-0
9

D
ic

-0
9

0%

100%

200%

300%

400%

500%

600%

700%

TRM CIE VOL
 

�
���39&� �	� ����� ����	�� ����-� �	� ."( 7! #� ��	� 
	�� ��� ��
��
-	� ���
 !'"$� � �� 
	�� ������
��
-	� �	
��
0���� ����  (! 1$�� �� � �����
�
���� ���
����� ����	�� �
�� ���  #)!#� ���	��� ��  #1� ��� ��� ����	�� �	���
���� �	�
�
�	��� �� ���� ���:��	��� ��� 	����
��
-	� ������ ������
 ���	� ���
. (*7!)(�&&!���	�
	�����
�����7!4)$��	���������
-	��� �������	��
����
����
�

Numero de Operaciones y Montos (US $ MM)
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Tasa Fija 11-Dic 04-Dic Cambio

Jul-09
Feb-10
Nov-10 3.531 3.800 -7.08%
May-11 4.047 4.220 -4.10%
Ene-12
Mar-12
Ago-12 5.173 5.145 0.54%
Nov-13 6.172 6.094 1.28%
May-14 6.540 6.545 -0.08%
Sep-14
Oct-15
Oct-18
Jul-20 8.141 8.075 0.82%
Jul-24 8.200 8.150 0.61%

UVRs 11-Dic 04-Dic Cambio
Sep-10 1.223 1.100 11.18%
Mar-13 2.645 2.775 -4.68%
Feb-15
Feb-23 4.420 4.384 0.82%

Volumenes de Negociación TES ($MM) (Diciembre 11)
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Evolución Indices BVC
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Más altas Var Precio Cantidad
Popular 7.1% 300 50,000
Grupo Sura 6.6% 25,260 1,560,104
ISA 6.4% 12,920 928,921
Interbolsa 4.4% 2,400 817,068
Odinsa 4.3% 6,800 92,800
Más bajas Val Precio Cantidad
Ecopetrol -3.7% 2,505 22,353,832
SIE -3.0% 13,500 7,859
Colinvers -2.9% 53,000 18,759
Tablemac -2.3% 6 19,891,910
Mineros -1.7% 5,800 36,692

Volumen fin de semana (%)
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Evolución Indices Generales de BNA
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Evolución Indice Precios Agropecuarios
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Acciones Norteamerica
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Curva de Tesoros por Plazo (%)
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Energeticos 11-Dic 04-Dic Cambio Metales 11-Dic 04-Dic Cambio
Petroleo 69.58 75.71 -8.10% Cobre 314.25 318.90 -1.46%
Propano liquido 1.00 1.00 0.00% Aluminio 184.00 181.00 1.66%
Gas natural 5.14 4.60 11.74% Oro 1,169.50 1,169.50 0.00%
Electricidad 49.94 44.11 13.22% Plata 18.52 18.52 0.00%

Granos 11-Dic 04-Dic Cambio Suaves 11-Dic 04-Dic Cambio
Maiz 404.50 388.50 4.12% Azucar 626.10 618.10 1.29%
Trigo 537.50 558.00 -3.67% Café 143.00 141.35 1.17%
Cebada 159.00 162.00 -1.85% Cacao 3,407.00 3,376.00 0.92%
Arroz 15.66 15.72 -0.38% Algodón 262.00  

�
�)����#�
�

�
Monedas 11-Jul 04-Dic Cambio
Euro 1.464 1.486 -1.49%
Libra 1.624 1.647 -1.41%
DXY 75.910 75.910 0.00%
Dólar australiano 1.096 1.093 0.21%
Dólar canadiense 1.063 1.058 0.49%
Franco suizo 1.033 1.017 1.57%
Yen 88.504 90.560 -2.27%
Real brasilero 1.752 1.732 1.20%
Peso mejicano 12.839 12.665 1.37%  
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DÓLAR IGBC
REF May-11 Ago-12 Nov-13 May-14 Jul-20 Jul-24
APERTURA 4.152 5.229 6.250 6.650 8.180 8.210 2,005.00
MAXIMO 4.047 5.169 6.172 6.511 8.138 8.200 2,010.50
MINIMO 4.152 5.230 6.300 6.665 8.195 8.254 1,988.00
CIERRE 4.047 5.173 6.172 6.540 8.141 8.200 1,997.00

1Soporte 3.548 4.874 5.925 6.307 7.999 8.031 1,985.73
2Soporte 3.394 4.783 5.849 6.244 7.956 7.979 1,978.08
3Soporte 3.239 4.691 5.772 6.181 7.912 7.926 1,970.42
4Soporte 2.740 4.396 5.525 5.977 7.773 7.757 1,945.65

1Resisten 4.651 5.525 6.547 6.869 8.334 8.423 2,012.77
2Resisten 4.806 5.617 6.624 6.932 8.378 8.476 2,020.43
3Resisten 4.960 5.708 6.700 6.995 8.421 8.528 2,028.08
4Resisten 5.459 6.003 6.947 7.199 8.560 8.697 2,052.85

Simple 4.222 5.102 6.171 6.554 8.019 8.075 1,983.48 11,342
Ponderada 4.138 5.067 6.123 6.509 8.026 8.090 1,991.78 11,415
Exponencial 4.155 5.113 6.151 6.533 8.059 8.121 1,993.42 11,432

Superior 4.538 5.334 6.372 6.721 8.135 8.198 2,001.60 11,496
Inferior 3.905 4.871 5.970 6.386 7.903 7.952 1,965.36 11,188

REF 1.327 2.453 3.452 3.820 5.421 5.480 0.015 0.031

REF 28.553 15.284 10.402 8.092 4.553 5.483 3.262 3.795

May-11 Ago-12 Nov-13 May-14 Jul-20 Jul-24 DÓLAR IGBC
May-11 1.000 0.672 0.719 0.754 0.515 0.456 -0.364 -0.408
Ago-12 1.000 0.861 0.904 0.827 0.812 -0.047 -0.148
Nov-13 1.000 0.962 0.746 0.637 -0.300 -0.417
May-14 1.000 0.764 0.671 -0.311 -0.404
Jul-20 1.000 0.948 0.230 0.143
Jul-24 1.000 0.348 0.284

DÓLAR 1.000 0.811
IGBC 1.000

Niveles de Fibonacci (tendencia alcista)

Medias moviles (N = 20)

Bandas de Bollinger (a una desviacion)

Rendimiento Real (IPC 12 meses)

TES TASA FIJA
11 de Diciembre de 2009

Volatilidad (logaritmica acumulada)

Correlacion

Niveles de Fibonacci (tendencia bajista)
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NOMBRE CARGO CORREO ELECTRONICO
Carlos Andrés Botero Vicepresidente de Riesgos carlosa.botero@fiduagraria.gov.co
Luis Felipe Cabrera Profesional SARM luisf.cabrera@fiduagraria.gov.co
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