
 

 

 
Santiago, 07 de Diciembre de 2022 

 
 
 

 
Señor 
Joaquín Cortez 
Presidente Comisión de Mercado Financiero 
Presente 

 
 
 

Ref:   Informe Mensual de Parámetros y Valores      
de Mercado Noviembre de 2022 

 
De mi consideración: 
 
De acuerdo a lo indicado en las Normas de Funcionamiento de ComDer Contraparte Central 
S.A. en su sección 16.3 # 560 de Procesos de Validación de la Información, adjunto sírvase 
encontrar el presente informe mensual, que contiene los parámetros y valores de mercado 
utilizados diariamente para el cálculo de Valor Justo de las órdenes de compensación y la 
forma de obtención de estos precios, correspondientes al Mes de Noviembre 2022.  
 
Este informe será publicado en el sitio web de ComDer http://www.comder.cl/.  
 
 
Sin otro particular, le saluda atentamente, 
 
 
 
 
 
 
 

Juan Carlos López Aguirre. 
Gerente de Operaciones 
ComDer Contraparte Central S.A. 
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Informe Mensual de Parámetros y Valores de Mercado 
 

 
 
 
 

Quote Name 02-11-2022 03-11-2022 04-11-2022 07-11-2022 08-11-2022 09-11-2022 10-11-2022 11-11-2022 14-11-2022 15-11-2022 16-11-2022 17-11-2022 18-11-2022 21-11-2022 22-11-2022 23-11-2022 24-11-2022 25-11-2022 28-11-2022 29-11-2022 30-11-2022

FX.CLF.CLP 34.620,36   34.630,36   34.640,37   34.670,42   34.680,44   34.690,47   34.696,24   34.702,01   34.719,32   34.725,09   34.730,86   34.736,64   34.742,41   34.759,75   34.765,53   34.771,31   34.777,09   34.782,87   34.800,22   34.806,01   34.811,80   

FX.USD.CLP.CLP10.BCC 936,35        937,79        948,74        932,37        919,58        907,35        904,42        893,54        887,46        898,72        889,14        895,68        920,86        929,30        947,06        935,29        924,63        911,96        915,81        916,36        905,70        

FX.USD.CLP 941,50        947,50        928,90        919,40        900,50        903,66        888,40        889,90        894,55        886,40        908,25        922,80        935,00        947,80        928,15        917,00        911,00        922,00        912,88        905,00        893,55        

FX.CLF.CLP09nov2022 34.690,47   34.690,47   34.690,47   34.690,47   34.690,47   -             -             -             -             -             -             -             -             -             -             -             -             -             -             -             -             

FX.CLF.CLP09dic2022 35.032,67   35.033,33   35.036,33   35.038,67   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   34.863,92   

FX.CLF.CLP09ene2023 35.199,33   35.200,00   35.203,00   35.204,33   34.994,67   34.995,00   34.992,33   34.988,33   34.988,33   34.996,67   35.004,67   35.004,67   35.004,67   35.003,00   34.991,33   34.988,67   34.988,67   34.990,67   34.990,67   34.990,67   34.990,67   

FX.CLF.CLP09feb2023 35.345,00   35.345,67   35.344,67   35.340,67   35.112,33   35.103,33   35.100,67   35.088,67   35.090,33   35.106,67   35.114,33   35.117,00   35.117,67   35.116,67   35.100,33   35.093,67   35.085,00   35.087,00   35.090,33   35.090,33   35.090,33   

FX.CLF.CLP09mar2023 35.639,67   35.640,33   35.638,00   35.626,67   35.370,33   35.345,67   35.343,00   35.326,33   35.328,00   35.341,00   35.355,33   35.362,00   35.362,67   35.361,67   35.345,33   35.323,33   35.313,00   35.315,00   35.318,33   35.332,33   35.332,33   

FX.CLF.CLP06abr2023 35.770,67   35.766,67   35.755,33   35.748,67   35.485,00   35.473,00   35.469,33   35.448,33   35.450,00   35.459,00   35.485,33   35.492,00   35.492,67   35.491,67   35.475,33   35.449,67   35.436,67   35.443,67   35.448,67   35.465,67   35.465,67   

FX.CLF.CLP09may2023 36.043,67   36.031,33   36.027,67   36.010,67   35.742,33   35.730,33   35.721,33   35.701,33   35.727,33   35.742,00   35.767,00   35.759,33   35.760,00   35.754,33   35.738,33   35.712,67   35.696,00   35.703,67   35.708,67   35.720,33   35.720,33   

FX.CLF.CLP09jun2023 36.163,67   36.151,33   36.142,33   36.134,33   35.866,00   35.851,67   35.837,33   35.817,33   35.836,67   35.853,33   35.903,00   35.894,00   35.894,67   35.894,00   35.874,00   35.846,67   35.814,33   35.822,00   35.827,00   35.838,67   35.843,67   

FX.CLF.CLP07jul2023 36.247,67   36.235,33   36.226,33   36.218,33   35.950,00   35.935,67   35.913,67   35.893,67   35.925,67   35.942,33   35.991,00   35.995,33   35.996,67   35.996,00   35.971,00   35.943,67   35.910,67   35.912,33   35.921,67   35.933,33   35.938,33   

FX.CLF.CLP09ago2023 36.352,00   36.339,67   36.328,33   36.306,00   36.012,67   36.020,00   35.987,00   35.983,00   36.002,33   36.019,00   36.075,33   36.079,67   36.084,33   36.074,67   36.054,67   36.019,67   35.991,67   35.994,33   36.003,67   36.037,67   36.031,33   

FX.CLF.CLP08sep2023 36.461,67   36.451,00   36.440,67   36.418,33   36.116,67   36.124,00   36.094,67   36.083,67   36.113,67   36.130,33   36.186,67   36.192,67   36.197,33   36.187,67   36.166,00   36.125,67   36.095,00   36.098,00   36.122,67   36.150,33   36.186,67   

FX.CLF.CLP06oct2023 36.567,00   36.552,33   36.544,00   36.521,67   36.220,00   36.227,33   36.200,33   36.183,00   36.208,33   36.225,00   36.285,67   36.293,33   36.289,00   36.279,33   36.257,67   36.216,33   36.173,00   36.174,33   36.195,00   36.237,00   36.246,67   

FX.CLF.CLP09nov2023 36.743,00   36.717,67   36.709,33   36.687,00   36.385,33   36.372,33   36.317,00   36.304,67   36.337,67   36.354,33   36.416,67   36.423,00   36.424,33   36.405,00   36.381,00   36.334,00   36.280,67   36.287,67   36.312,67   36.363,33   36.355,67   

FX.CLF.CLP07dic2023 36.849,67   36.825,67   36.817,33   36.798,33   36.506,67   36.495,00   36.438,00   36.442,67   36.469,00   36.485,67   36.566,67   36.572,67   36.567,67   36.548,33   36.524,00   36.460,67   36.407,33   36.415,00   36.440,00   36.479,33   36.490,33   

FX.CLF.CLP09ene2024 36.947,67   36.919,67   36.904,33   36.881,33   36.556,00   36.554,33   36.497,33   36.547,33   36.572,67   36.584,67   36.672,33   36.678,33   36.657,67   36.632,33   36.591,00   36.532,00   36.478,67   36.493,00   36.503,00   36.557,67   36.568,00   

FX.CLF.CLP09feb2024 36.979,33   36.977,00   36.969,00   36.942,33   36.589,00   36.599,00   36.542,00   36.582,33   36.620,33   36.641,33   36.735,67   36.775,67   36.744,33   36.702,33   36.655,00   36.599,33   36.551,00   36.565,33   36.583,00   36.625,33   36.635,67   

FX.CLF.CLP08mar2024 37.143,67   37.139,67   37.123,67   37.089,00   36.765,33   36.754,00   36.698,67   36.736,00   36.785,67   36.800,00   36.894,33   36.931,33   36.910,67   36.865,33   36.821,33   36.758,33   36.707,33   36.721,67   36.736,67   36.783,33   36.798,67   

FX.CLF.CLP09abr2024 37.301,67   37.296,33   37.285,00   37.246,00   36.910,33   36.899,67   36.842,67   36.887,67   36.920,67   36.941,67   37.036,00   37.061,33   37.038,00   37.006,33   36.956,33   36.887,00   36.836,00   36.845,33   36.852,67   36.873,00   36.905,00   

FX.CLF.CLP09may2024 37.489,67   37.485,00   37.466,33   37.422,33   37.086,67   37.076,00   37.026,33   37.111,33   37.149,33   37.139,33   37.233,67   37.262,33   37.226,33   37.180,67   37.131,33   37.054,33   37.004,00   37.013,33   37.019,67   37.054,67   37.088,00   

FX.CLF.CLP07jun2024 37.641,50   37.630,50   37.597,50   37.556,50   37.189,33   37.176,67   37.124,00   37.177,33   37.218,67   37.207,33   37.301,00   37.327,33   37.291,67   37.255,33   37.223,00   37.134,00   37.083,00   37.092,33   37.103,33   37.123,67   37.168,33   

FX.CLF.CLP09jul2024 37.796,50   37.790,50   37.744,00   37.690,50   37.302,50   37.314,00   37.282,50   37.365,00   37.429,50   37.412,50   37.520,00   37.542,00   37.481,00   37.439,50   37.388,50   37.236,50   37.162,50   37.176,50   37.188,50   37.236,50   37.265,50   

FX.CLF.CLP09ago2024 37.931,00   37.925,00   37.878,50   37.806,00   37.418,00   37.429,50   37.396,50   37.476,50   37.541,00   37.524,00   37.631,50   37.653,50   37.591,50   37.550,00   37.499,00   37.334,50   37.250,50   37.264,50   37.276,50   37.345,00   37.368,00   

FX.CLF.CLP09sep2024 38.121,00   38.091,00   38.044,50   37.970,00   37.582,00   37.593,50   37.560,50   37.643,00   37.697,50   37.680,50   37.788,00   37.810,00   37.770,00   37.728,50   37.677,50   37.457,50   37.373,50   37.387,50   37.399,50   37.478,00   37.499,00   

FX.CLF.CLP09oct2024 38.254,50   38.236,00   38.179,50   38.090,00   37.702,00   37.705,50   37.672,50   37.755,00   37.809,50   37.792,50   37.900,00   37.914,50   37.814,50   37.759,00   37.696,00   37.524,50   37.440,50   37.442,50   37.454,50   37.535,00   37.560,00   

FX.CLF.CLP08nov2024 38.433,00   38.414,50   38.296,00   38.209,00   37.821,00   37.824,50   37.791,50   37.859,50   37.901,50   37.884,50   37.992,00   38.006,50   37.906,50   37.865,00   37.789,50   37.656,00   37.572,00   37.574,00   37.586,00   37.639,00   37.662,00   

FX.USD.CLP.1W 1,31           1,85           1,59           1,25           1,15           1,01           0,94           1,09           0,98           0,97           1,16           1,24           1,39           1,19           1,24           1,40           1,24           1,34           1,24           1,33           1,34           

FX.USD.CLP.2W 2,55           2,55           2,76           2,42           1,99           2,02           1,81           1,93           1,94           1,79           1,91           2,19           2,31           2,24           2,29           2,50           2,32           2,31           2,28           2,41           2,31           

FX.USD.CLP.1M 5,25           5,30           5,15           4,65           3,82           3,84           3,40           3,49           3,71           3,59           4,04           4,48           4,35           4,45           4,57           5,38           5,37           4,83           4,62           4,96           5,20           

FX.USD.CLP.2M 9,29           9,30           9,91           8,69           7,33           7,39           7,18           8,12           8,08           7,94           8,03           8,76           9,38           9,38           9,77           9,69           9,45           9,93           9,83           9,93           9,49           

FX.USD.CLP.3M 14,98         15,78         15,59         13,98         12,62         11,79         11,10         11,49         11,67         11,58         11,83         12,78         12,68         12,50         13,09         14,13         14,05         13,93         13,37         13,31         11,72         

FX.USD.CLP.4M 18,30         18,65         18,56         17,17         15,49         14,26         14,06         14,50         14,44         14,29         14,90         15,80         15,85         16,08         16,49         17,75         17,97         18,12         17,28         17,35         15,68         

FX.USD.CLP.5M 22,12         22,69         22,58         19,84         17,45         17,44         17,04         17,77         17,83         17,05         17,33         18,02         18,67         18,80         19,81         20,07         19,86         20,27         19,78         19,68         18,55         

FX.USD.CLP.6M 25,50         26,34         26,06         23,42         20,98         21,71         20,47         21,45         20,80         20,38         21,76         22,79         23,71         23,45         24,84         24,59         24,22         24,71         25,54         25,58         22,67         

FX.USD.CLP.9M 36,75         37,33         36,75         34,00         27,08         24,64         24,42         24,67         23,90         23,27         24,17         25,63         26,43         26,30         28,40         29,56         28,00         29,00         31,37         33,52         29,77         

FX.USD.CLP.1Y 43,58         46,13         44,17         38,25         28,75         25,96         24,42         24,98         23,53         21,04         24,68         26,59         28,00         26,93         28,40         28,35         28,00         29,00         30,08         34,35         33,67         

FX.USD.CLP.18M 53,12         56,18         55,52         48,08         37,17         33,25         29,06         28,03         26,10         20,58         25,17         30,25         29,82         29,22         28,57         28,72         30,21         30,68         32,97         38,75         33,31         

FX.USD.CLP.2Y 61,40         64,07         61,82         58,25         43,10         36,94         36,38         33,48         32,05         23,48         30,42         38,16         33,25         32,61         27,69         29,16         30,04         32,64         33,79         38,83         34,36         

CLF.ICPUF.0D 9.726,27     9.726,50     9.726,73     9.727,41     9.727,64     9.727,87     9.729,29     9.730,71     9.734,98     9.736,40     9.737,82     9.739,24     9.740,67     9.744,94     9.746,36     9.747,79     9.749,22     9.750,64     9.754,91     9.756,34     9.757,76     

CLP.ICP1.0D 20.539,24   20.545,66   20.552,08   20.571,35   20.577,78   20.584,21   20.590,64   20.597,07   20.616,38   20.622,82   20.629,26   20.635,71   20.642,16   20.661,51   20.667,97   20.674,43   20.680,89   20.687,35   20.706,74   20.713,21   20.719,68   

MM.CLP.ICP1.ON.ABIF 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25

MM.CLP.ICP1.TON.ABIF 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25 11,25

Swap.3M.CLP.ICP1.0D/1Y.ABIF 11,45 11,44 11,41 11,40 11,27 11,24 11,23 11,24 11,23 11,21 11,24 11,22 11,20 11,21 11,23 11,22 11,20 11,26 11,25 11,24 11,25

Swap.6M.CLP.ICP1.0D/1Y.ABIF 11,48 11,51 11,45 11,41 11,00 10,94 10,84 10,85 10,84 10,78 10,92 10,99 10,94 10,92 10,97 10,97 10,95 11,01 11,00 11,00 11,02

Swap.9M.CLP.ICP1.0D/1Y.ABIF 11,27 11,32 11,24 11,17 10,58 10,42 10,05 10,04 9,97 9,84 10,02 10,15 10,10 10,09 10,17 10,23 10,21 10,36 10,39 10,40 10,44

Swap.1Y.CLP.ICP1.0D/1Y.ABIF 10,89 10,97 10,87 10,78 9,96 9,71 9,23 9,22 9,14 9,01 9,20 9,33 9,26 9,20 9,29 9,34 9,33 9,50 9,59 9,64 9,67

Swap.18M.CLP.ICP1.0D/1Y.ABIF 9,90 9,99 9,90 9,82 8,95 8,73 8,26 8,24 8,14 7,96 8,18 8,34 8,24 8,16 8,16 8,19 8,17 8,33 8,42 8,50 8,52

Swap.2Y.CLP.ICP1.0D/6M.ABIF 8,65 8,75 8,65 8,58 7,75 7,60 7,20 7,18 7,10 6,97 7,20 7,44 7,33 7,24 7,24 7,26 7,23 7,36 7,43 7,51 7,51

Swap.3Y.CLP.ICP1.0D/6M.ABIF 7,57 7,66 7,53 7,45 6,68 6,66 6,31 6,29 6,22 6,09 6,34 6,59 6,50 6,40 6,40 6,41 6,40 6,56 6,60 6,61 6,59

Swap.4Y.CLP.ICP1.0D/6M.ABIF 7,01 7,11 7,01 6,95 6,27 6,20 5,86 5,85 5,79 5,63 5,85 6,05 5,99 5,90 5,89 5,89 5,88 6,05 6,06 6,07 6,04

Swap.5Y.CLP.ICP1.0D/6M.ABIF 6,70 6,81 6,73 6,68 6,07 5,98 5,66 5,64 5,57 5,35 5,57 5,78 5,72 5,61 5,57 5,55 5,55 5,70 5,72 5,76 5,75

Swap.6Y.CLP.ICP1.0D/6M.ABIF 6,54 6,63 6,54 6,50 5,93 5,84 5,58 5,56 5,46 5,23 5,45 5,67 5,59 5,49 5,44 5,42 5,41 5,52 5,53 5,56 5,57

Swap.7Y.CLP.ICP1.0D/6M.ABIF 6,44 6,53 6,45 6,40 5,95 5,83 5,56 5,54 5,42 5,19 5,41 5,61 5,52 5,42 5,38 5,36 5,34 5,41 5,42 5,45 5,45

Swap.8Y.CLP.ICP1.0D/6M.ABIF 6,36 6,44 6,37 6,32 5,88 5,79 5,56 5,54 5,43 5,20 5,40 5,60 5,51 5,40 5,36 5,33 5,32 5,38 5,37 5,37 5,36

Swap.9Y.CLP.ICP1.0D/6M.ABIF 6,31 6,38 6,31 6,26 5,85 5,77 5,56 5,54 5,43 5,19 5,39 5,58 5,49 5,38 5,32 5,30 5,29 5,35 5,33 5,32 5,31

Swap.10Y.CLP.ICP1.0D/6M.ABIF 6,32 6,38 6,33 6,27 5,87 5,78 5,57 5,55 5,41 5,21 5,41 5,61 5,51 5,40 5,32 5,30 5,28 5,35 5,34 5,34 5,31

Swap.15Y.CLP.ICP1.0D/6M.ABIF 6,33 6,39 6,34 6,28 5,88 5,79 5,58 5,56 5,41 5,22 5,42 5,62 5,51 5,39 5,32 5,29 5,29 5,36 5,36 5,35 5,32

Fuentes de Información:

Unidad de Fomento: Banco Central de Chile

Tipo de cambio observado dólar-peso: Banco Central de Chile

Tipo de cambio spot dólar-peso: Bolsa Electrónica de Chile

Precios forwards Seguros de Inflación: Brokers (Tradition/GFI/ICAP)

Puntos forwards NDF: Brokers (Tradition/GFI/ICAP)
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