i'Pi Director A\

BASE100 DUPult DDult MAXH  MINH Riesgo
28 de febrero de 2025 afio 2000 mes 3 meses 1 afio 3 afios 5 afios 3afios 3afios 3afios 3afios Normal. VaR VEV-RM*
RV Internacional T 028%  1.99% 15.84%  31.90% 6520% TN 028% 6333%  -46.13%| 12.06%
RV Euro TRl 3.48%  11.96% 12.42%  32.48%  50.48%WTWITA  0.00%  80.15%  -47.84% 14.63%
RV Espafia pEE]  5.00% @ 11.75% 26.47%  50.38%  54.66% 0.00%  96.23%  -41.70%| 14.54%
RV Europa VIR 335%  9.91% 12.29%  27.20%  47.65% 0.00%  71.58%  -47.80%| 13.36%
RV EEUU 2.33%  -0.65% 1929%  4251%  97.11% T 233%  83.72%  -4631%| 14.15%
RV Japén TRl 0.90%  5.02% 8.39%  25.14%  46.24%[EAICA  0.00%  84.69%  -53.47%
RV Asia y Oceania ey 1.28%  2.36% 15.44%  9.21%  32.04%  28.90%  0.00% 108.94%  -46.70% 16.56%)
RV Europa del Este 3613 5.05% 14.83% 19.85%  37.71% 1.40% 0.00% 174.23%  -57.29%| 20.55%
RV Latinoamérica 373.8  037%  3.75%  -13.82%  5.5%  -1.15%  11.85% -15.74% 235.97%  -46.62% 20.87%
RV Oriente M.-N.Africa PPN 034%  7.60% 10.12%  18.25%  66.50%  27.45%  0.00% 176.22%  -46.51%| 13.55% 18.25%
RV Emergente Global 2.09%  4.64% 13.71%  8.60%  22.55%  25.82%  0.00% 134.75% -47.91%m 16.69%)
RV Sector Crecimiento T 134% 1.91% 11.76%  22.82%  55.05% 37.74%  -1.34%  93.00%  -57.86%| 13.84% 16.67%)
RV Sector Defensivo Il 0.67%  1.68% 12.84%  16.46%  47.11%  19.61%  0.00%  77.06%  -33.70%] 10.87%

BASE100 DUPult DDult MAXH  MINH TeSE0

afio 2000 mes 3 meses 1 afo 3 afios 5 afios 3afos 3aiios 3afios 3afios Normal. VaR VEV-RM*
RV Mixta Int] 0.54%  2.31% 13.27%  19.35%  29.44% | 100 0.00%  38.83%  -28.04%|  7.34%
RV Mixta Euro 0.51% 1.62% 8.58%  10.17%  17.33% LTI 0.00%  30.85%  -23.46%
RF Mixta Intl 1.01%  2.50% 11.66%  19.35%  18.26% ! 0.00%  3221%  -25.02%|  7.13%
RF Mixta Euro 0.75% 1.17% 6.65%  557%  6.60% 0.00%  1832%  -10.71%[ e
RF Largo Euro 1.07%  0.38% 4.81%  -1.35%  -5.43% 1.35%  20.19%  -13.66%
Repos 0.52%  0.84% 437%  5.13%  3.32% ! 0.00%  11.96% -4.57%

RF Internacional 1.31% 1.24% 6.79% -1.08% -5.32% ! -1.08%  33.95% -11.74% 4.74% 5.37%|

RF Convertibles 0.93% 1.29% 8.25% 0.28% 9.31% -0.99%  43.76% -22.85% 10.52%

RF Emergentes 1.44% 3.10% 12.58%  14.46% 6.16% 0.00%  53.84% -13.79% 6.98%

RF High Yields 1.03% 3.10% 12.79%  20.85%  23.08% o 0.00%  77.34% -18.50% 10.59%

RF Largo USD 1.61% 2.42% 9.77% 9.28% 6.32% o 0.00%  37.96% -21.48%

RF Corto USD 0.80% 2.64% 9.60%  18.39%  14.70% 0.00%  30.30% -26.64% 7.13% 7.56%)

28 de febrero de 2025

Renta Variable 1.43%  5.90% 12.66%  25.23%  44.99% SVEV-RM: Volatilidad Equivalente al VAR

Renta Fija Alta Volatilidad 1.19% 2.30% 9.96% 10.37% 9.04% Riesgo de Mercado 5 afios.

Leyenda de colores: verdes en zona de maximos de rentabilidad , rojos lo contrario. Marrones y azules maximos y minimos en riesgo.

!M' i h“Fo”m ; .Mm"m:' e ) st s Riesgo Normalizado: Excluyendo situaciones excepcionales 97.5%
Carca de maximos higtoricos - ':.ﬂ:l de minimos higtoricos 1 Minimo I‘Ifsmf'n'ndlltlhd-'d

VaR: Limitacidn aconsejable
i Cerca de minimo riesge / volatilidad . Maximo riesge [ volatilided Carca de maximo riesge / volatilided

EVOLUCION DE LOS MERCADOS FINANCIEROS



