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dic-13 sep-13 jun-13 mar-13 dic-12 Promedio
Desviación 

Estándar

VaR / VE del Capital 18.26% 14.63% 14.76% 5.00% 8.21% 9.98% 5.97%

Sensibilidad en el VE del 

Capital al 30%
-6.97% -3.97% -3.27% -3.94% -4.26% -4.12% 1.33%

Sensibilidad en el VE del 

Margen Financiero al 30%
17.11% 18.22% 19.69% 21.38% 15.69% 17.10% 2.96%

PE/VE del Capital 23.31% 20.39% 20.78% 22.59% 20.42% 20.99% 1.68%

PEC/VEC 4.09% 4.28% 4.08% 4.38% 4.01% 4.19% 0.13%

DGAP (años) 0.51 0.50 0.58 0.45 0.50 0.50 4.35%

EstadísticosTrimestre
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