ASERCA
\ COORDINACION GENERAL DE ADMINISTRACION DE RIESGOS DE PRECIOS

ANTES DIRECCION GENERAL DE OPERACIONES FINANCIERAS

ASERCA 22 de septiembre de 2017
CIERRE DEL MERCADO DE FUTUROS
CHICAGO BOARD OF TRADE
MAIZ USc/Bu
DOLARES DOLARES pEsospor VARDA o COSTO PRIMA DLS/TON 370 4 .
CONTRATO  POR POR TONELADA ANT.CTS. O b 360 1=\
BUSHEL TONELADA DLS/BUSHEL CALL PUT \’\
350 | e N4
DEC7 | 3.5350 | 139.17 | 2,470.03 | 3.25 0.93 4.53 3.15 240 | \/\/\F\J
MARS8 3.6600 144.09 | 2,557.37 3.00 0.83 5.31 6.89 330 J
MAY8 3.7450 147.43 2,616.76 3.25 0.94 8.07 6.30 320
JuLs 3.8150 150.19 | 2,665.68 3.50 0.93 9.15 8.56 310 : . . : : .
1-30 PM 11/ago/17  18/ago/17  25/ago/17  01/sep/17 08/sep/17  15/sep/17  22/sep/1’
USc/Bu
460 £ THOMSON REUTERS
. ) 450 ~
DOLARES DOLARES L COSTO PRIMA DLS/TON [~~~
PESOS POR ! 440 | ey
CONTRATO  POR POR L FLADA .CTs. 230 \ [
BUSHEL TONELADA DLS/BUSHEL
/ CALL PUT 420 \\ 7 N\ -/
410 S
DEC7 4.4950 165.16 2,931.43 -3.00 -0.61 5.19 5.37 400 V\/
MARS8 4.6950 172.51 3,061.86 -2.50 -0.53 8.50 8.68 390
380
MAY8 | 4.8300 | 177.47 |3,149.90 | 200 | -0.52 | 10.70 9.60 370 , . . , . ,
JULS 4.9425 181.61 3,223.27 2.00 0.35 12.54 10.98 11/ago/17  18/ago/17  25/ago/17  01/sep/17  08/sep/17  15/sep/17  22/sep/1’
1:30 PM
USc/Bu
SOYA 1,000 {1} THOMSON REUTERS
) ) /
DOLARES DOLARES . c.o. VAR.DA . . COSTOPRIMADLSTON 980
CONTRATO  POR POR TONELADA ANT.CTS. L b 960 P )
BUSHEL TONELADA DLS/BUSHEL CALL PUT —_—\/
940 /
NOV7 | 9.8425 | 361.65 | 6,418.81 | 1350 | 1.49 | 7.44 5.88 020 ~_ —
JANS 9.9450 365.42 | 6,485.66 13.50 1.45 9.65 11.67 900
MARS | 10.0350 | 368.72 | 6,544.35 | 13.25 1.44 14.93 13.64 880 ‘ . . , . .
MAYS 10.1150 371.66 6,596.53 13.00 1.40 15.71 18.83 11/ago/17  18/ago/17  25/ago/17  01/sep/17  08/sep/17 15/sep/17  22/sep/1’
1:30 PM
usp/cwT § THOMSON REUTERS
’ DOLARES VAR. DIA COSTO PRIMA DLS/TON 13 !
CONTRATO DOLARES POR PESOSPOR  \\7 cTs. : =\
PORCWT - \pa TONELADA ‘o r ouT 12.8 / _\
N\
NOV7 12.3650 272.60 4,838.33 -34.50 -2.20 5.40 6.17 124 \\ /\/
JANS | 12.6200 | 278.22 | 4,938.11 | -34.50 | -2.20 8.60 8.16 122 N’
12
MARS8 12.8050 | 282.30 | 5,010.50 -35.50 0.00 0.00 0.00 118
MAY8 | 13.0150 | 286.93 | 5,092.67 [ -34.00 | 0.00 0.00 0.00 16 , , ‘ , ‘ ‘
1:30 PM 11/ago/17  18/ago/17  25/ago/17  01/sep/17 08/sep/17 15/sep/17 22/sep/1i
TIPOS DE CAMBIO EMITIDOS POR EL BANCO DE MEXICO MX/USD e
;- z LY i § THOMSON REUTERS
CONCEPTO VARIACION  COTIZACION [ " 180 -y
17.9 A
i 17.9 AN 2N\ A
PESO/DOLAR FIX 4 17.7487 -0.59 17:8 ] /\ / V \V g \ // \
17.8 |
17.7 q' VA VI\\IA
DOLAR/EURO hi 1.1945 1.1949 0.05 17.7 \yl
17.6
17.6
17.5
PESO/EURO iy 21.2008 |21.2079| 0.05 175 , , , , ,
14/ago/17 21/ago/17 28/ago/17 04/sep/17 11/sep/17 18/sep/17
1:53 PM

* Estos precios corresponden al cierre de la jornada previa. Tipo de cambio de referencia para conversion: $17.7487 pesos/dolar



ASERCA
\ COORDINACION GENERAL DE ADMINISTRACION DE RIESGOS DE PRECIOS
ANTES DIRECCION GENERAL DE OPERACIONES FINANCIERAS

ASERCA CHICAGO MERCANTILE EXCHANGE
BOVINO EN ENGORDA Usc/Lb fi. '} THOMsON REUTERS
160
. 5 COSTO PRIMA DLS/TON
CONTRATO DOLARES DOL.S:‘IES PESOS POR Xr?:'ngg. % VAR. 155
PORLIBRA [ - pa TONELADA W' ©r,  DIARIA CALL ouT 50 _j—
SEP7 1.5340 | 3,381.89 | 60,024.10 0.23 0.11 12,13 25.35 145 _j¥ /‘/—\/‘
oCT7 1.5610 | 3,441.41 (61,080.59( 0.23 0.30 77.16 74.96 140
NOV7 | 1.5763 | 3,475.03 |61,677.31| 0.80 048 | 99.76 | 108.03 135
130 : . . . . .
JAN8 1.5385 3,391.81 | 60,200.18 0.68 0.44 150.47 153.77 11/ago/17  18/ago/17  25/ago/17  01/sep/17  08/sep/17  15/sep/17  22/sep/1’
1:20 PM
USc/Lb
CERDO EN CANAL 90 fi 1} THOMSON REUTERS
) 85
poLARES DPOLARES proospor VAR-DIA o AR, COSTO PRIMA BLSTON 80 \
CONTRATO popyigra  POR ToNeLaDA ANT-CTS-papia \
TONELADA DLS/LIBRA CALL PUT 75 \
70 A
OCT7 0.5570 1227.97 |21,794.93 -1.63 -2.83 32.52 39.13 65 \
DEC7 | 0.5663 | 1248.37 [22,156.87| -1.18 -1.90 | 84.33 70.55 60 \_\f-/\—ﬁ_v__\
FEBS | 0.6190 | 1364.66 |24,220.94| -098 | -1.35 | 89.20 | 91.49 :z
APRS8 0.6858 | 1,511.82 | 26,832.81 -0.50 -0.76 104.72 92.04 11/ago/17  18/ago/17  25/ago/17  01/sep/17  08/sep/17  15/sep/17  22/sep/1
1:20 PM
INTERCONTINENTAL EXCHANGE - NEW YORK
ALGOD O N use/td § THOMSON REUTERS
78
. DOLARES ] COSTO PRIMA DLS/PACA 76
CONTRATo DOLARES B PESOS POR e ! 7 S~
POR LIBRA PACA / \
CALL PUT 72 / \
OCT7 | 0.6909 | 331.63 | 5,886.04 0.05 0.07 5.42* 0.05* 70 ~— /\/ —~ N
68 N
DEC7 0.6846 328.61 5,832.36 0.21 0.31 10.90 9.22 * 66
MARS8 0.6758 324.38 5,757.39 0.00 0.00 1411~ 15.50 64
62 . . . . , .
MAY8 0.6816 327.17 5,806.81 -0.01 -0.01 18.05 * 17.23 * 11/ago/17  18/ago/17  25/ago/17  O1/sep/17  08/sep/17  15/sep/17  22/sep/1’
1:24 PM
Usc/Lb i THOMSON REUTERS
145 :
DOLARES VAR. DIA COSTO PRIMA 140
DOLARES PESOS POR : % VAR. DLS/QUINTAL
CONTRATO oo 1igra  POR QuiNTAL  ANT-CTS. - hRiA 135 \ /“/\\/\

QUINTAL DLS/LIBRA CALL PUT v
130 \ J
DEC7 | 1.3445 | 136.35 | 242002 | -0.55 | -0.41 4.85 5.37 ~— e 7

MARS 1.3810 140.05 | 2,485.72 -0.45 -0.32 9.08 10.29 ::Z

MAY8 1.4045 142.43 | 2,528.02 -0.45 -0.32 11.35* 10.89 * 115 . . . . . .

JULS L R 2,568.51 045 -0.31 11.67* 14.01 * 11/ago/17  18/ago/17  25/ago/17  01/sep/17  08/sep/17  15/sep/17  22/sep/1’
12:41 PM

NEW YORK MERCANTILE EXCHANGE

§ THOMSON REUTERS

CRUDO LIGERO WTI

uUsD/Brl
DOLARES PESOS POR VAR. DIA ANT. CTS.
CONIEZTC) POR BARRIL BARRIL DLS/BARRIL " 51 K
50 —
NOV7 50.66 | 899.15 0.09 0.18 a9 ~
DEC? 0.07 8N\ AN L \\/J
51.03 | 905.72 ! 0.14 NS o~

JANS 5131 | 910.69 0.06 0.12 s

FEBS 51.47 | 91353 0.04 0.08 :2
1:53 PM 43

11/ago/17 18/ago/17 25/ago/17 01/sep/17 08/sep/17 15/sep/17 22/sep/1’
* Estos precios corresponden al cierre de la jornada previa. Tipo de cambio de referencia para conversion: $17.7487 pesos/délar



