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

\

ASERCA

MAIiZ

14 de agosto de 2018
CIERRE DEL MERCADO DE FUTUROS
CHICAGO BOARD OF TRADE

USc/Bu
A a § THOMSON REUTERS
DOLARES DOLARES PESOS POR VAR. DIA % VAR. COSTO PRIMA DLS/TON 380
CONTRATO POR POR TONELADA ANT. CTS. DIARIA 370
BUSHEL TONELADA DLS/BUSHEL CALL PUT 260
SEP8 | 3.6225 | 142.61 | 2,709.23 | 5.75 1.61 217 1.28 zig | p— v
DEC8 3.7650 148.22 2,815.81 6.00 1.62 497 6.35 330
MAR9 | 3.8800 | 15275 |2901.81 | 6.00 157 | 7.43 8.22 zg
MAY9 3.9475 155.41 2,952.30 6.00 1.54 9.69 7.87 300 - — - . . .
T30 P 03fuli8  10/4ul/l8  17/[ul/i8  24/ull8  31/jul/l8  07/ago/18 14/ago/1t
USc/Bu
600 £ 8 THOMSON REUTERS
COSTO PRIMA DLS/TON 550
contraro "HRES OOUES pesopon 1R 01 ~ o~ —
BUSHEL TONELADA 'ONEMAPA by gBUSHEL CALL PUT 500 1= N—"
450 .......
SEPS8 5.4175 199.06 3,781.58 8.25 1.55 4.18 3.54 400
DEC8 5.6125 206.22 3,917.70 7.75 1.40 11.44 10.98 -
MAR9 | 5.8275 | 214.12 |4,067.78 | 7.25 126 | 1447 13.46 - ' . . ' . '
T 50025 | 217.61 | 4.134.00 - A5 GBS P 03fu/8  104uli8  17/ul/i8  24julii8  31/fulii8  07/ago/18 14/ago/1t
1:30 PM
USc/Bu
920 £ '} THOMSON REUTERS
) . 900 A
A
BUSHEL TONELADA ONELAPA by oipusHEL CALL PUT 860 Il\\, — —
840 1 NJ
AUG8 8.6450 317.65 6,034.48 11.00 1.29 | OP. EXP. |OP. EXP. 820 \-\V/
SEP8 | 8.6825 | 319.03 | 6,060.65 | 11.00 1.28 5.88 2.89 800
780
NOov8 | 87975 | 32325 |6,14093 | 11.00 | 127 | 10.84 10.93 260 , . . , . .
TR 89175 | 327.66 | 6.224.60 o - - - 03/ul/l8 10418  17/uli8  24/uli8  31jul/l8  07/ago/18 14/ago/it
1:30 PM
ARROZ USD/CWT
‘7: THOMSON REUTERS
) DOLARES VARBIA COSTO PRIMA DLS/TON 125
contraro 20REs oS resosron T M i l~—
TONELADA DLSICWT CALL PUT N Nm TN\
115 \
SEPS8 10.1950 224.76 4,269.86 -11.00 -1.07 2,976.24 | 3,086.47 11 \’\
NOV8 10.3950 229.17 4,353.62 -6.50 -0.62 7,220.14 | 7,330.38 10.5 \
10
JAN9 10.6150 234.02 4,445.76 -5.50 -0.52 8,873.61 | 8,542.92 o5
MAR9 10.8100 238.32 4,527.43 -3.00 -0.28 8,763.38 | 8,542.92 9 . . i . i i
130 PM 03/ul/A8 10418  17/uli8  24ful/l8  31juli8  07/ago/18 14/ago/1€
TIPOS DE CAMBIO EMITIDOS POR EL BANCO DE MEXICO MX/USD R
Z 2 % VAR. '} THOMSON REUTERS
CONCEPTO VARIAGION ~ COTIZACION V& 196
19.4
PESO/DOLAR FIX 13 18.9973 -0.95 19.2
19.0 \/\/_/\\ /\
18.8
- 186 N~ /
DOLAR/EURO 4 1.1337 1.1340 -0.62 184 —
18.2
18.0
PESO/EURO 3 215372 [21.5429| -0.62 178 , , , , ,
10/jul/18 17/jul/18 24/jul/18 31/jul/18 07/ago/18 14/ago/18
1:43 PM

* Estos precios corresponden al cierre de la jornada previa.

Tipo de cambio de referencia para conversion: $18.9973 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 i % THomson ReuTERS
155
DOLARES DOLARES PESOS POR VAR. DIA : COSTO PRIMA DLS/TON 154
CONTRATO POR LIBRA POR TONELADA ANT. CTS. 153
TONELADA DLS/LIBRA CALL PUT 152 |
151
AUGS8 1.4893 3,283.23 [62,372.51 0.20 0.18 42.99 22.60 150
149
SEP8 1.4868 | 3,277.72 | 62,267.81 0.08 0.15 70.00 55.12 148
147
OCT8 1.4890 | 3,282.68 |62,362.04 0.05 -0.03 98.11 78.26 146 -
145 T T — T T T
NOV8 | 1.4925 | 3,290.40 |62,508.63( -0.53 -0.12 89.84 106.37 03jul/l8  10full8  17u/l8  24fuli8  31ulil8  O7/ago/l8  l4lago/i¢
1:04 PM
USc/Lb
CERDO EN CANAL 90 i )} THOMSON REUTERS
. 85
COSTO PRIMA DLS/TON
coNTRATG DOLARES Do'PjéiEs PESOS POR /;/’\/TTR'CDT”; % VAR 80 \__\
POR LIBRA TONELADA . . DIARIA
TONELADA DLS/LIBRA CALL PUT 75 \
70
AUGS8 0.5500 1212.54 |23,035.01 -0.53 -0.95 0.28 22.05 65 %\
\
OCT8 0.5185 1143.10 (21,715.73 0.20 0.39 67.79 71.10 60 \
55 4
DECS8 0.4865 1072.55 |[20,375.51 0.08 0.15 100.86 86.53 5
FEB9 0.5523 1,217.50 |23,129.24 0.58 1.05 97.55 114.64 03/jul/18 10/jul/18 17/jul/18 24/jul/18 31/jul/a8 07/ago/18 14/ago/1i
1:20 PM

INTERCONTINENTAL EXCHANGE - NEW YORK

ALGODON use/t {1} THOMsON REUTERS
92
. DOLARES VAR. DIA COSTO PRIMA DES/PACA %0 N
DOLARES PESOS POR % VAR.
CONTRATO b2 | iBRA PF:DCi PACA QF;LFBLSA DIARIA CALL - 88 Il‘—"\ \,f'/ N &
86 —\
7,605.91 o I~ ’ AN
) ~ N\
7,572.17 82
7,581.29 8
78 . . . . . .
7,606.82 03/jul18  104ul18  17/ul18  24/ulil8  31ul/18  07/ago/l8  14/ago/it
1:29 PM
. USc/Lb i THOMSON REUTERS
CAFE 114 3
DOLARES VAR. DIA e 112 ™
5 : DLS/QUINTAL
CONTRATO PDO%LG';ERi POR P'éi?’\‘sTifR ANTAETS! %IXQF;‘ & 110 .\ /\'\v/\
QUINTAL DLS/LIBRA CALL PUT 108 \VI \ I \V/\
SEP8 | 1.0505 | 106.53 | 2,023.86 | -1.20 -1.13 | OP. EXP. | OP. EXP. 106 \)I \\
104
DEC8 1.0850 110.03 | 2,090.32 -0.80 -0.73 5.37 5.82 o
1
MAR9 | 11175 | 11333 |215294 | -0.80 | -071 [ 877 5.83 100 , . . , . ,
MAYs | 11405 | 11566 | 219725 0,85 074 791 * 8.87 * 03/jul/18  10/u/18  17/jull8  24ful/l8  31ju/18  07/ago/l8  1d/ago/it
12:53 PM

NEW YORK MERCANTILE EXCHANGE

1} THOMSON REUTERS

CRUDO LIGERO WTI

usD/Brl
DOLARES PESOS POR VAR. DIA ANT. CTS.
CONIRATO POR BARRIL BARRIL DLS/BARRIL % VAR. 76
74 4N
SEPS 67.04 | 1,273.58 -0.13 -0.19 7 \
OCT8 66.33 | 1,260.09 -0.23 -0.35 70 L’ \\/A\/\/\
NOV8 66.00 | 1,253.82 -0.19 -0.29 \—
66
DEC8 65.71 | 1,248.31 -0.16 -0.24 o
1:43 PM 62

03/juli18 10/jul/18 17/jul18 24/juli18 31/ul/18  07/ago/18 14/ago/1t
* Estos precios corresponden al cierre de la jornada previa. Tipo de cambio de referencia para conversion: $18.9973 pesos/délar





