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Estados Unidos: 
 

Date Time Event Survey Prior

06/07/2010 07:00 NY Fed's Potter Speaks at Conference in Connecticut Jun-07
06/07/2010 13:30 Fed's Yellen Gives Welcome Remarks at Asia Conference Jun-07
06/07/2010 14:00 Crédito del consumidor APR -$2.0B $2.0B
06/07/2010 18:55 Bernanke Interviewed by Sam Donaldson in Washington Jun-07
06/08/2010 06:30 NFIB Optimismo de empresas pequeñas MAY - - 90.6
06/08/2010 07:25 Fed's Duke Speaks to Bankers in Florida on Moving Past Crisis Jun-08
06/08/2010 08:10 Fed's Evans Speaks in Chicago on Economic Outlook Jun-08
06/08/2010 09:00 IBD/TIPP Optimismo econ. JUN 49.0 48.7
06/08/2010 16:00 Propensión al consumo ABC Jun-06 - - -44
06/08/2010 18:00 Fed's Hoenig Speaks at Agricultural Symposium in Kansas City Jun-08
06/09/2010 06:00 Solicitudes de hipoteca MBA Jun-04 - - 0.9%
06/09/2010 09:00 Inventarios al por mayor APR 0.5% 0.4%
06/09/2010 09:00 Fed's Bernanke Testifies on Economy at House Budget Committee Jun-09
06/09/2010 11:00 NY Fed's Sack Speaks to Economists in New York Jun-09
06/09/2010 13:00 Fed's Beige Book Jun-09
06/09/2010 13:00 Fed Releases Beige Book Economic Report Jun-09
06/09/2010 15:00 Fed's Bernanke Speaks at Richmond Fed Employment Conference Jun-09
06/10/2010 07:30 Balanza comercial APR -$41.0B -$40.4B
06/10/2010 07:30 Peticiones iniciales de desempleo Jun-05 448K 453K
06/10/2010 07:30 Reclamos continuos May-29 4620K 4666K
06/10/2010 13:00 Presupuesto mensual MAY -$140.0B - -
06/11/2010 07:20 Fed's Plosser Speaks on Economic Outlook in Pennsylvania Jun-11
06/11/2010 07:30 Ventas al por menor MAY 0.2% 0.4%
06/11/2010 07:30 Ventas al por menor excl autos MAY 0.1% 0.4%
06/11/2010 07:30 Retail Sales Ex Auto & Gas MAY 0.3% 0.4%
06/11/2010 08:55 Confianza Univ. Michigan JUN P 74.7 73.6
06/11/2010 09:00 Inventarios de negocios APR 0.5% 0.4%
06/11/2010 11:00 Fed's Kocherlakota Speaks in Minneapolis on Economy Jun-11  

�
 
Colombia: 
 

Date Time Event Survey Prior

06/11/2010 Colombia Monetary Policy Minutes Jun-10  
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Monedas 07-Jun 28-May Cambio
Euro 1.195 1.227 -2.66%
Libra 1.448 1.446 0.18%
DXY 88.23 86.48 2.02%
Dólar australiano 1.223 1.180 3.65%
Dólar canadiense 1.056 1.055 0.17%
Franco suizo 1.162 1.159 0.28%
Yen 91.743 91.059 0.75%
Real brasilero 1.880 1.817 3.45%
Peso mejicano 12.934 12.960 -0.20%

Fuente: Bloomberg - Cálculos Gerencia de Riesgos Fiduagraria
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Energeticos 07-Jun 28-May Cambio Metales 07-Jun 28-May Cambio
Petroleo 70.99 74.09 -4.18% Cobre 275.15 310.85 -11.48%
Propano liquido 1.00 1.00 0.00% Aluminio 360.10 360.10 0.00%
Gas natural 4.98 4.34 14.75% Oro 1,240.30 1,215.00 2.08%
Electricidad 53.00 51.34 3.23% Plata 18.12 18.42 -1.67%

Granos 07-Jun 28-May Cambio Suaves 07-Jun 28-May Cambio
Maiz 335.75 359.00 -6.48% Azucar 470.00 468.00 0.43%
Trigo 432.25 457.75 -5.57% Café 133.10 134.25 -0.86%
Cebada 150.00 150.00 0.00% Cacao 2,927.00 2,965.00 -1.28%
Arroz 10.97 11.64 -5.76% Algodón 77.22 80.05 -3.54%

Fuente: Reuters y Bloomberg - Cálculos Gerencia de Riesgos Fiduagraria
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DÓLAR IGBC
May-11 Ago-12 Nov-13 May-14 Jul-20 Jul-24

APERTURA 3.969 5.369 6.688 6.956 7.780 7.982 1,955.30
MAXIMO 3.900 5.369 6.688 6.956 7.780 7.970 1,957.05
MINIMO 3.981 5.510 6.741 7.065 7.889 8.043 1,940.55
CIERRE 3.980 5.500 6.733 7.051 7.857 8.038 1,956.95

1Soporte 3.826 5.200 6.581 6.844 7.614 7.819 1,930.46
2Soporte 3.803 5.148 6.548 6.809 7.563 7.773 1,922.25
3Soporte 3.779 5.095 6.514 6.774 7.512 7.726 1,914.04
4Soporte 3.705 4.926 6.407 6.662 7.346 7.575 1,887.45

1Resisten 4.055 5.679 6.848 7.177 8.055 8.194 1,967.14
2Resisten 4.079 5.732 6.882 7.212 8.106 8.241 1,975.35
3Resisten 4.102 5.784 6.915 7.247 8.157 8.287 1,983.56
4Resisten 4.176 5.953 7.022 7.359 8.323 8.438 2,010.15

Simple 3.920 5.346 6.765 7.094 8.110 8.421 1,979.34 12,139
Ponderada 3.912 5.303 6.739 7.064 8.060 8.375 1,975.18 12,153
Exponencial 3.916 5.279 6.720 7.039 8.035 8.355 1,973.03 12,186

Superior 3.959 5.442 6.838 7.173 8.238 8.539 1,997.20 12,313
Inferior 3.880 5.250 6.692 7.015 7.982 8.302 1,961.47 11,965

REF 1.260 2.780 4.013 4.331 5.137 5.318 -0.028 0.018

REF 4.937 8.295 4.154 4.166 5.332 4.673 3.501 4.090

May-11 Ago-12 Nov-13 May-14 Jul-20 Jul-24 DÓLAR IGBC
May-11 1.000 0.455 0.256 -0.001 0.114 0.127 0.323 0.169
Ago-12 1.000 0.836 0.801 0.738 0.717 0.498 -0.202
Nov-13 1.000 0.860 0.865 0.887 0.784 -0.589
May-14 1.000 0.903 0.881 0.575 -0.524
Jul-20 1.000 0.986 0.634 -0.516
Jul-24 1.000 0.693 -0.572

DÓLAR 1.000 -0.537
IGBC 1.000

DTF IPC M1 BASE RIN OMAS
VALOR 3.56 2.07 48,382 36,708 25,965 244

Superior 3.72 2.17 48,853 37,514 26,060 428
Inferior 3.40 1.70 47,911 35,902 25,870 60

REF 0.840 NA -2.706 -2.744 -2.725 1.761

REF 11.935 55.651 2.935 7.618 0.886 265.589

Medias moviles (N = 20)

Bandas de Bollinger (a una desviacion)

Rendimiento Real (IPC 12 meses)

TES TASA FIJA
4 de Mayo de 2010

Rendimiento Real (IPC 12 meses)

Volatilidad (logaritmica acumulada)

Volatilidad (logaritmica acumulada)

Correlacion

Niveles de Fibonacci (tendencia bajista)

Bandas

Niveles de Fibonacci (tendencia alcista)
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NOMBRE CARGO CORREO ELECTRONICO
Aura Velasco Gerente de Riesgos aura.velasco@fiduagraria.gov.co
Luis Felipe Cabrera Profesional SARM luisf.cabrera@fiduagraria.gov.co
Mario Muñoz Profesional Inv Económicas mario.munoz@fiduagraria.gov.co
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