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33%

21.9%

19.1%

14.8%11.1%

Johnson & Johnson

Nextera Energy Inc 

Amazon.com Inc

Microsoft Corporation 

Linde plc

Valor en riesgo

39.9%

39.7%

16.6%

2.6%

1.3%

41.9%

37%

8.3%
6.4% 6.4%

Valor en riesgo (95%)

Valor en riesgo

Volatilidad vs Retorno (Anual)

Rentabilidad vs Volatilidad Anual

Volatilidad vs Retorno Anual

Johnson & Johnson

Procter & Gamble

Microsoft

NextEra Energy

Mc Donald’s 

REA: 5.60%
VaR: 1.71%
ES: 2.87%

REA: 20.65%
VaR: 2.70%

ES: 4%

REA: 8.81%
VaR: 2.24%
ES: 3.78%

REA: 3.80%
VaR: 1.66%
ES: 2.75%

2.73%
VaR

4.14%
ES

Apple

Nextera Energy Inc 

Amazon.com Inc

Netflix

Exxon Mobil Corporation

PERFIL ARRIESGADO

18.88%Rentabilidad
esperada anual

Perfil Conservador 

PERFIL MODERADO

VaR
2,07%

ES
3,09%

Rentabilidad
Esperada Anual 13,5%

REA: 3.80%
VaR: 1.66%
ES: 2.75%

REA: 8.81%
VaR: 2.24%
ES: 3.78%

REA: 24.3%
VaR: 3.14%
ES: 4.77%

REA: 20.65%
VaR: 2.70%

ES: 4%

REA: 12.03%
VaR: 2.27%
ES: 3.32%

REA:  19.77%
VaR: 2.82%
ES: 4.31%

REA: 8.81%
VaR: 2.24%
ES: 3.78%

REA: 30.07%
VaR: 3.79%
ES: 6.19%

REA: 24.30%
VaR: 3.14%
ES: 4.77%

REA: 1.52%
VaR: 2.68%
ES: 4.14%

ES (95%)
2,40%

VaR (95%)
1,51%

Rentabilidad Esperada
Anual 9,40% REA: 11.87%

VaR: 1.71%
ES: 2.88%


