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Valores diarios

VaR del Portafolio Expected Shortfall Rentabilidad promedio

Inversion total 1.07 % 1.99% u' . 35 %
$30,000,000
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Valores diarios

VaR del portafolio Expected Shortfall Rentabilidad promedio

Inversion total D : 31 % 1 : 63 % D . 33 %
$30,000,000
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Valores diarios

VaR del Portafolio Expected Shortfall Rentabilidad promedio

Inversion total d . 64 % 5 _ 33 % 'n - 2 %
$30,000,000
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