
 

 

 
Santiago, 07 de Junio de 2023 

 
 
 

 
Señora 
Solange Berstein 
Presidenta de la Comisión para el Mercado Financiero 
Presente 

 
 
 

Ref:   Informe Mensual de Parámetros y Valores      
de Mercado Mayo de 2023 

 
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 Mayo 2023.  
 
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. 

 
 
 
  

Informe Mensual de Precios
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Informe Mensual de Parámetros y Valores de Mercado 
 

 
 
 
 

Quote Name 02/05/2023 03/05/2023 04/05/2023 05/05/2023 08/05/2023 09/05/2023 10/05/2023 11/05/2023 12/05/2023 15/05/2023 16/05/2023 17/05/2023 18/05/2023 19/05/2023 22/05/2023 23/05/2023 24/05/2023 25/05/2023 26/05/2023 29/05/2023 30/05/2023 31/05/2023

FX.CLF.CLP 35.864,70     35.877,78   35.890,87   35.903,96   35.943,26   35.956,37   35.959,84   35.963,32   35.966,79   35.977,22   35.980,70   35.984,18   35.987,65   35.991,13   36.001,57   36.005,05   36.008,52   36.012,00   36.015,48   36.025,93   36.029,41   36.032,89   

FX.USD.CLP.CLP10.BCC 803,30         808,75        806,03        800,54        795,46        793,43        792,46        788,15        796,38        787,00        783,35        794,44        797,24        796,04        797,00        800,24        801,71        809,03        809,24        804,11        802,14        803,94        

FX.USD.CLP 809,30         804,10        798,70        794,00        795,60        790,15        788,80        796,20        781,10        786,15        798,10        793,00        795,60        796,75        798,52        803,80        807,75        808,50        800,55        805,47        805,45        811,90        

FX.CLF.CLP09May2023 35.956,37     35.956,37   35.956,37   35.956,37   35.956,37   -             -             -             -             -             -             -             -             -             -             -             -             -             -             -             -             -             

FX.CLF.CLP09Jun2023 36.080,00     36.077,33   36.074,33   36.079,33   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   36.064,24   

FX.CLF.CLP07Jul2023 36.209,00     36.205,00   36.197,67   36.193,00   36.177,33   36.175,67   36.174,00   36.168,00   36.168,00   36.165,33   36.165,33   36.165,33   36.164,67   36.169,33   36.170,33   36.167,00   36.165,33   36.165,33   36.165,33   36.165,33   36.160,00   36.160,00   

FX.CLF.CLP09Aug2023 36.342,00     36.339,00   36.320,67   36.310,33   36.281,67   36.277,00   36.272,67   36.267,33   36.259,67   36.256,33   36.256,33   36.255,00   36.253,67   36.252,67   36.253,67   36.253,67   36.250,33   36.250,33   36.249,33   36.249,33   36.244,00   36.238,67   

FX.CLF.CLP08Sep2023 36.503,00     36.482,33   36.464,67   36.463,67   36.431,67   36.427,00   36.419,33   36.412,33   36.402,00   36.398,67   36.398,67   36.397,33   36.396,00   36.395,00   36.398,00   36.394,67   36.383,33   36.383,33   36.382,33   36.383,00   36.377,67   36.372,33   

FX.CLF.CLP06Oct2023 36.603,67     36.583,00   36.564,67   36.557,67   36.525,33   36.519,00   36.511,33   36.502,33   36.497,33   36.487,67   36.487,67   36.486,33   36.483,67   36.485,00   36.486,67   36.483,00   36.471,67   36.471,67   36.470,67   36.471,33   36.466,00   36.457,67   

FX.CLF.CLP09Nov2023 36.781,33     36.753,67   36.735,33   36.735,33   36.693,67   36.687,33   36.679,67   36.667,33   36.663,67   36.654,00   36.653,00   36.652,00   36.649,33   36.655,67   36.663,33   36.659,67   36.652,33   36.653,67   36.647,67   36.648,33   36.634,33   36.626,00   

FX.CLF.CLP07Dec2023 36.966,33     36.943,67   36.925,33   36.919,00   36.870,00   36.862,00   36.854,33   36.834,67   36.831,33   36.821,67   36.820,67   36.819,67   36.817,67   36.821,00   36.828,00   36.827,33   36.818,00   36.819,33   36.813,33   36.814,00   36.799,67   36.791,33   

FX.CLF.CLP09Jan2024 37.040,67     37.017,33   37.000,67   36.992,67   36.938,33   36.931,00   36.923,33   36.895,33   36.900,33   36.890,67   36.889,67   36.891,00   36.892,00   36.895,00   36.906,00   36.906,33   36.900,00   36.895,67   36.889,67   36.888,33   36.875,67   36.867,33   

FX.CLF.CLP09Feb2024 37.125,67     37.095,67   37.079,00   37.068,00   37.017,67   37.010,33   37.002,67   36.977,33   36.974,67   36.967,33   36.966,33   36.967,67   36.969,67   36.977,33   36.982,67   36.989,00   36.979,00   36.976,67   36.970,67   36.969,33   36.956,67   36.952,00   

FX.CLF.CLP08Mar2024 37.249,33     37.220,00   37.203,33   37.192,33   37.142,00   37.134,67   37.127,00   37.100,67   37.098,00   37.094,33   37.093,33   37.094,67   37.097,00   37.102,67   37.104,67   37.111,00   37.101,00   37.098,67   37.092,67   37.090,67   37.079,33   37.075,33   

FX.CLF.CLP09Apr2024 37.329,00     37.300,33   37.277,67   37.271,00   37.221,67   37.214,33   37.205,67   37.179,33   37.177,00   37.174,33   37.174,00   37.175,33   37.177,67   37.183,00   37.182,67   37.189,00   37.179,00   37.176,67   37.170,67   37.168,67   37.157,33   37.156,67   

FX.CLF.CLP09May2024 37.484,00     37.456,67   37.438,67   37.425,33   37.376,67   37.369,00   37.360,33   37.339,33   37.337,00   37.337,00   37.341,67   37.346,67   37.349,00   37.353,33   37.361,00   37.367,33   37.357,33   37.355,00   37.343,33   37.341,33   37.330,00   37.330,33   

FX.CLF.CLP07Jun2024 37.561,67     37.537,33   37.520,33   37.505,33   37.457,67   37.437,67   37.417,33   37.397,67   37.402,33   37.402,33   37.409,33   37.414,33   37.416,67   37.423,33   37.429,00   37.437,67   37.427,67   37.425,67   37.414,00   37.421,00   37.409,67   37.412,67   

FX.CLF.CLP09Jul2024 37.668,33     37.634,67   37.617,67   37.602,67   37.552,00   37.532,67   37.508,33   37.499,33   37.504,00   37.504,00   37.511,00   37.515,33   37.517,67   37.524,33   37.530,67   37.539,67   37.529,67   37.528,33   37.516,67   37.508,00   37.496,67   37.499,67   

FX.CLF.CLP09Aug2024 37.738,00     37.705,67   37.688,67   37.673,67   37.624,67   37.613,00   37.595,00   37.576,00   37.580,67   37.575,00   37.585,00   37.589,33   37.591,67   37.590,67   37.603,00   37.602,67   37.600,00   37.598,67   37.587,00   37.578,33   37.567,00   37.570,67   

FX.CLF.CLP09Sep2024 37.869,67     37.837,33   37.815,33   37.800,33   37.751,00   37.743,67   37.722,33   37.702,33   37.707,00   37.701,33   37.711,33   37.715,67   37.718,00   37.717,00   37.729,33   37.729,00   37.726,33   37.725,00   37.713,33   37.703,00   37.691,67   37.695,33   

FX.CLF.CLP09Oct2024 37.955,67     37.923,33   37.901,33   37.886,33   37.837,00   37.829,67   37.810,33   37.790,33   37.795,00   37.791,00   37.801,00   37.805,33   37.807,67   37.806,67   37.819,00   37.818,67   37.816,00   37.814,67   37.796,67   37.792,67   37.780,00   37.779,67   

FX.CLF.CLP08Nov2024 38.085,00     38.052,67   38.032,00   38.017,00   37.962,67   37.955,33   37.933,67   37.910,67   37.941,67   37.936,67   37.946,67   37.951,00   37.953,33   37.951,33   37.951,00   37.947,67   37.946,33   37.945,00   37.930,00   37.926,00   37.913,33   37.914,33   

FX.CLF.CLP09Dec2024 38.275,50     38.242,00   38.211,00   38.196,00   38.138,67   38.131,33   38.113,00   38.089,00   38.118,33   38.113,00   38.123,00   38.120,67   38.123,67   38.119,67   38.115,00   38.123,00   38.115,00   38.119,00   38.101,33   38.097,33   38.077,67   38.078,33   

FX.CLF.CLP09Jan2025 38.346,00     38.312,50   38.281,50   38.266,50   38.209,50   38.190,00   38.162,50   38.136,50   38.152,00   38.144,00   38.159,00   38.156,50   38.161,00   38.181,00   38.172,00   38.169,50   38.158,50   38.149,50   38.131,50   38.136,50   38.105,50   38.115,50   

FX.CLF.CLP07Feb2025 38.408,00     38.374,50   38.343,50   38.320,00   38.264,00   38.246,50   38.219,00   38.193,00   38.208,50   38.200,50   38.215,50   38.213,00   38.217,50   38.213,50   38.215,50   38.215,50   38.212,00   38.202,50   38.182,00   38.193,00   38.160,50   38.168,00   

FX.CLF.CLP07Mar2025 38.513,00     38.477,00   38.446,00   38.406,00   38.357,00   38.339,50   38.312,00   38.286,00   38.301,50   38.298,50   38.313,50   38.311,00   38.306,50   38.310,50   38.311,50   38.304,50   38.310,50   38.292,00   38.286,00   38.286,00   38.266,00   38.265,50   

FX.CLF.CLP09Apr2025 38.611,00     38.575,00   38.544,00   38.504,50   38.446,00   38.410,50   38.397,00   38.376,00   38.394,50   38.387,00   38.387,50   38.386,00   38.388,50   38.393,50   38.391,50   38.390,00   38.394,50   38.389,50   38.370,50   38.368,50   38.350,50   38.348,00   

FX.CLF.CLP09May2025 38.773,00     38.737,00   38.706,00   38.681,50   38.623,00   38.605,50   38.592,00   38.568,00   38.575,00   38.565,50   38.561,00   38.567,50   38.560,50   38.565,50   38.562,50   38.567,00   38.566,50   38.561,50   38.552,00   38.539,50   38.526,00   38.518,00   

FX.USD.CLP.1W 0,91             0,78           0,84           1,21           0,75           0,74           0,77           0,95           1,41           0,73           0,72           0,79           0,85           1,40           1,05           1,08           1,02           1,00           0,86           0,87           0,84           0,88           

FX.USD.CLP.2W 1,77             1,79           1,86           2,33           1,82           1,78           1,78           1,82           1,90           1,70           1,70           1,68           1,85           2,09           2,00           2,03           2,01           2,02           1,77           1,64           1,54           1,59           

FX.USD.CLP.1M 3,73             3,71           4,17           4,00           3,82           3,87           3,72           3,61           3,59           3,47           3,86           3,80           3,69           3,94           4,05           4,40           4,19           4,04           3,93           3,78           3,57           3,82           

FX.USD.CLP.2M 6,63             6,82           7,07           7,42           6,97           6,70           6,52           6,78           7,07           6,91           6,90           6,90           7,06           7,84           7,80           7,87           7,63           7,58           7,81           7,32           6,84           6,78           

FX.USD.CLP.3M 9,77             9,78           10,20         10,04         9,67           9,62           9,43           9,72           9,68           9,34           9,40           9,49           10,04         10,34         10,60         10,78         10,40         10,64         10,50         10,09         9,80           9,60           

FX.USD.CLP.4M 12,65           12,61         12,30         12,79         12,85         12,50         12,11         12,14         12,18         12,57         12,50         12,35         12,61         13,39         13,96         14,16         13,62         13,60         13,57         13,27         12,58         11,95         

FX.USD.CLP.5M 15,47           15,17         15,07         15,93         15,23         15,02         14,64         14,76         14,91         14,65         14,91         14,99         15,29         16,30         16,53         17,03         16,63         16,66         16,37         16,04         15,43         14,88         

FX.USD.CLP.6M 18,02           18,22         18,16         18,80         18,05         17,92         17,65         17,82         17,87         17,75         17,95         18,49         18,95         19,42         19,87         20,43         19,81         19,69         19,32         19,03         18,18         17,52         

FX.USD.CLP.9M 24,16           24,30         24,15         24,48         24,18         24,40         23,50         24,24         24,72         24,65         24,87         24,85         25,10         26,35         26,62         27,14         26,65         26,80         25,99         24,96         24,29         23,67         

FX.USD.CLP.1Y 29,73           29,04         29,57         29,44         29,00         28,07         27,49         27,89         28,54         27,99         27,95         28,88         29,46         30,33         30,90         30,21         29,70         29,55         29,20         28,68         27,45         26,81         

FX.USD.CLP.18M 34,48           34,18         36,02         36,63         35,63         35,31         36,82         36,41         36,33         35,74         36,06         37,00         36,96         37,29         36,89         37,74         37,29         38,07         33,92         33,89         32,31         30,73         

FX.USD.CLP.2Y 36,62           36,78         41,61         39,83         38,96         38,72         41,42         40,05         40,59         40,30         40,37         39,97         40,55         40,13         40,01         39,47         40,09         40,20         34,63         34,62         34,62         33,74         

CLF.ICPUF.0D 9.934,99      9.934,47     9.933,95     9.933,43     9.931,87     9.931,35     9.933,50     9.935,64     9.937,79     9.944,22     9.946,37     9.948,51     9.950,66     9.952,81     9.959,25     9.961,40     9.963,55     9.965,70     9.967,85     9.974,30     9.976,46     9.978,61     

CLP.ICP1.0D 21.734,07     21.740,86   21.747,65   21.754,45   21.774,84   21.781,64   21.788,45   21.795,26   21.802,07   21.822,51   21.829,33   21.836,15   21.842,97   21.849,80   21.870,28   21.877,11   21.883,95   21.890,79   21.897,63   21.918,16   21.925,01   21.931,86   

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 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 11,25

Swap.3M.CLP.ICP1.0D/1Y.ABIF 11,31 11,30 11,31 11,33 11,32 11,32 11,32 11,31 11,31 11,32 11,33 11,32 11,33 11,33 11,32 11,31 11,31 11,31 11,32 11,31 11,29 11,25

Swap.6M.CLP.ICP1.0D/1Y.ABIF 11,06 11,03 11,02 11,05 11,06 11,10 11,10 11,09 11,06 11,05 11,06 11,06 11,08 11,06 11,05 11,01 10,97 10,96 10,98 10,96 10,91 10,83

Swap.9M.CLP.ICP1.0D/1Y.ABIF 10,55 10,53 10,52 10,56 10,58 10,62 10,63 10,60 10,57 10,58 10,59 10,58 10,61 10,60 10,57 10,50 10,43 10,43 10,45 10,42 10,36 10,26

Swap.1Y.CLP.ICP1.0D/1Y.ABIF 9,96 9,92 9,92 9,97 9,98 10,05 10,06 10,03 10,00 10,01 10,02 10,02 10,06 10,06 10,03 9,93 9,83 9,82 9,84 9,80 9,71 9,56

Swap.18M.CLP.ICP1.0D/1Y.ABIF 8,86 8,80 8,77 8,82 8,84 8,93 8,95 8,94 8,92 8,93 8,91 8,90 8,95 8,94 8,92 8,85 8,80 8,78 8,80 8,75 8,65 8,51

Swap.2Y.CLP.ICP1.0D/6M.ABIF 7,62 7,56 7,52 7,56 7,59 7,68 7,71 7,71 7,73 7,74 7,72 7,71 7,74 7,73 7,71 7,64 7,62 7,61 7,65 7,60 7,54 7,42

Swap.3Y.CLP.ICP1.0D/6M.ABIF 6,50 6,46 6,42 6,44 6,47 6,55 6,56 6,56 6,58 6,60 6,60 6,58 6,62 6,62 6,62 6,58 6,58 6,60 6,63 6,58 6,54 6,44

Swap.4Y.CLP.ICP1.0D/6M.ABIF 5,94 5,89 5,86 5,88 5,93 5,98 5,97 5,98 6,00 6,02 6,03 6,01 6,05 6,04 6,05 6,04 6,05 6,06 6,09 6,04 6,00 5,91

Swap.5Y.CLP.ICP1.0D/6M.ABIF 5,61 5,56 5,53 5,54 5,60 5,65 5,64 5,65 5,67 5,70 5,71 5,69 5,73 5,72 5,73 5,74 5,76 5,76 5,77 5,73 5,69 5,61

Swap.6Y.CLP.ICP1.0D/6M.ABIF 5,44 5,41 5,38 5,38 5,45 5,50 5,47 5,48 5,47 5,52 5,53 5,51 5,54 5,54 5,55 5,57 5,60 5,60 5,61 5,57 5,53 5,46

Swap.7Y.CLP.ICP1.0D/6M.ABIF 5,29 5,26 5,23 5,25 5,32 5,36 5,33 5,33 5,35 5,42 5,43 5,41 5,42 5,41 5,44 5,45 5,49 5,49 5,49 5,45 5,41 5,36

Swap.8Y.CLP.ICP1.0D/6M.ABIF 5,21 5,19 5,16 5,18 5,26 5,29 5,25 5,25 5,26 5,34 5,34 5,31 5,33 5,32 5,35 5,37 5,42 5,43 5,42 5,37 5,33 5,30

Swap.9Y.CLP.ICP1.0D/6M.ABIF 5,14 5,13 5,12 5,14 5,22 5,24 5,19 5,19 5,19 5,29 5,28 5,26 5,29 5,28 5,31 5,32 5,37 5,37 5,37 5,31 5,26 5,23

Swap.10Y.CLP.ICP1.0D/6M.ABIF 5,12 5,11 5,10 5,14 5,23 5,25 5,21 5,19 5,20 5,30 5,30 5,27 5,30 5,29 5,32 5,33 5,37 5,37 5,37 5,31 5,25 5,22

Swap.15Y.CLP.ICP1.0D/6M.ABIF 5,15 5,13 5,13 5,17 5,28 5,30 5,26 5,25 5,25 5,36 5,34 5,32 5,35 5,35 5,38 5,38 5,42 5,40 5,40 5,35 5,29 5,27

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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