CORPORATE
&INVESTMENT BANKING

Cliente: GOBIERNO DEL ESTADO DE NUEVO LEON Fecha: 28/11/2017
Asesor: JESUS EDUARDO CAMPA RAMIREZ TIIE 28 dias: 7.3824%
Libor Mensual; 1.3467%
Tipo de Cambio MXN/USD: $18.61

Comportamiento del Monto a Cubrin

$85.000,000

FF:-!cha de Inicto; 28-nov-17

LActivo Subyacente: TIE 28 D¢ 890,500,000

;”’fﬁ?m Varios 985,000,000

|Fecha Tera Rovision Tasa: 27-nov-17}

f G840, .00C

iFecha Uitima Revision Tasa: 22-oct-21 . 4BR-280.000

Vencimignio: 25-nov-21 975,000,000

{Amartizacian: De acuerdo a tabla 970,000,000

saido Inii: $ 991,248,371.57 965,000,000 -

iMonto maximp $ 981,248,371.57 Maonto 1 7 13 19 25 <l 37 43

Periodo

. ) i - i Nacional?
24 meses $991,248,371.57 8.50% $5,052,340
24 meses '$991,248,371.57 9.00% $3,799,809
24 meses $9891,248,371.57 10.00% $2,329,248
36 meses $991,248,371.57 8.50% ' $10,957,814
36 meses $991,248,371.57 9.00% $9,003,787
36 meses $991,248,371.57 10.00% $6,407,907
48 meses $991,248,371.57 8.50% $16,718,570
48 meses $991,248,371.57 9.00% $14,150,638
48 meses $991,248,371.57 10.00% $10,557,054

“Vigencia y Plazo de Cierre: Hasta 24 horas a partir de la recepcidn de la oferta en caso de resultar ganadora del proceso competitivo el cual segtin punto
numero 5 de las condiciones generales se daré a conocer este mismo 28 de noviembre de 2017 a las 12:30 horas, en el que de resultar ganadores
consideraremos como un cierre en firme, mismo que no serd posible cancelar

Descripcion del producto:
Instrumento que permite que la tasa variable a pagar en unia deuda o crédito tenga un techo en una lasa de referencia a cambio de un pago de prima.

Consideraciones:
Tigne costa (Prima) . En cada §

¢ha del fin de cupon duranle el pariode de vigencia del CAP se gjerce la opeién en favor del cliente por el beneficio
antre |a tasa de referencia definida y el precic de ejsrcicio, en caso de que dicho nivel sea mas bajo, imilanda asi al clients el posible aumento an la tasa
variable del credilo, La tasa maxima a pagar por 8l cliente so conoce desde el inicio.

Sila tasa de referencia es mayoer al sirke (techo), el clienie obliene la diferencia entre ia tasa de
refaréncia y el slrike.

S 12 lzsa de rolerencia es menor al strike {techo). el cliente mantiene el benelicio de pagar la lasa
variable del crédito (mas baja que el strkg)




28-nov-17 26-dic17 28 | $991,248371.57 |  $242.609.43 27-nov-17 26-dic-17

1
2 26-dic-17 25-ene-18 30 $991,005,762.14 $245,763.36 22-dic-17 25-ene-18
3 25-ene-18 26-Teb-18 32 $990,759,998.78 $248,958.28 24-sne-18 26-feb-18
4 26-feb-18 26-mar-18 28 $990,511,040.50 $252,194.74 23-feb-18 26-mar-18
5 26-mar-18 25-abr-18 30 $990,258,845.76 $255,473.27 23-mar-18 25-abr-18
6 25-abr-18 25-may-18 30 $990,003,372.49 $258,794.42 24-abr-18 25-may-18
7 25-may-18 25-jun-18 31 $989,744,578.07 $262,158.75 24-may-18 25-jun-18
8 25-jun-18 25-jul-18 30 $989,482,419.32 $265,566.81 22-jun-18 25-jul-18
9 25-jul-18 27-ago-18 33 $989,216,852.51 $269,019.18 24-jul-18 27-ago-18
10 27-ago-18 25-sep-18 29 $988,947,833.33 $272,516.43 24-ago-18 25-sep-18
11 25-sep-18 25-oct-18 30 $988,675,316.90 $276,059.14 24-sep-18 25-oct-18
12 25-ocl-18 26-nov-18 32 $988,399,257.76 $279,647.91 24-0ct-18 26-nov-18
13 26-nov-18 26-dic-18 30 $988,119,609.85 $283,283.33 23-nov-18 26-dic-18
14 26-dic-18 25-ene-19 30 $987,836,326.52 $286,966.02 24-dic-18 25-ene-19
15 25-ene-19 25-feb-19 31 $987,549,360.50 $290,696.58 24-ene-19 25-feb-19
16 25-feb-19 25-mar-19 28 $987,258,663.92 $294,475.63 22-feb-19 25-mar-19
17 25-mar-19 25-abr-19 31 $986,964,188.29 $298,303.82 22-mar-19 25-abr-19
18 25-abr-19 27-may-19 32 $986,665,884.47 $302,181.76 24-abr-19 27-may-19
19 27-may-19 25-jun-19 29 $986,363,702.71 $306,110.13 24-may-19 25-jun-19
20 25-jun-19 25-jul-19 30 $986,057,592.58 $310,089.56 24-jun-19 25-jul-19

L _ 25ul18 | 26ago19 | 32 $985,747,503.02 $314,120.72 24-jul-19 26-ago-19 |

22 26-ago-19 25-sep-19 30 $985,433,382.30 $318,204.29 23-ago-19 25-sep-19
23 25-sep-19 25-0ct-19 30 - $985,115,178.01 $322,340.95 24-sep-19 25-0ct-19
24 25-0ct-19 25-nov-19 31 $984,792,837.06 $326,531.38 24-oct-19 25-nov-19
25  25-nov-18 26-dic-18 | 31 $984,466,305.68 $330,776.29 22-nov-19 26-dic-19
26 26-dic-19 27-ene-20 32 $984,135,529.39 $335,076.38 24-dic-19 27-ene-20
27 27-ene-20 25-feb-20 29 $983,800,453.01 $339,432.37 24-ene-20 25-feb-20
28 25-feb-20 25-mar-20 29 $983,461,020.64 $343,844.99 24-feb-20 25-mar-20
29 25-mar-20 27-abr-20 - 33 $983,117,175.65 $348,314.98 24-mar-20 27-abr-20
30 27-abr-20 25-may-20 28 $982,768,860.67 $352,843.07 24-abr-20 25-may-20
31 25-may-20 25-jun-20 31 $982,416,017.80 $357,430.03 22-may-20 25-jun-20
32 25-jun-20 27-jul-20 32 $982,058,587.57 $362,076.62 24-jun-20 27-jul-20
s _25-ago-20 | 29 ~ $981,696,510.85 $366.783.62 24-ul-20 _ 25-ag0-20
34 25-sep-20 31 $981,329,727.33 $371,551.81 24-ago-20 25-sep-20
35 25-sep-20 26-oct-20 31 $980,958,175.52 $376,381.98 24-sep-20 26-oct-20
36 26-0ct-20 25-nov-20 30 $980,581,793.54 $381,274.95 23-0ct-20 25-nov-20
37 25-nov-20 28-dic-20 33 $980,200,518.59 $386,231.52 24-nov-20 28-dic-20
38 28-dic-20 25-ene-21 28 $979,814,287.07 $391,252.53 24-dic-20 25-ene-21
33 25-ene-21 25-feb-21 31 $979,423,034.54 $396,338.81 22-ene-21 25-feb-21
40 25-feb-21 25-mar-21 28 $979,026,695.73 $401,491.22 24-feb-21 25-mar-21
41 25-mar-21 28-abr-21 32 $978,625,204.51 $406,710.60 24-mar-21 26-abr-21
42 2B-abr-21 25-may-21 29 $978,218,493.91 $411,997.84 23-abr-21 25-may-21
43 25-may-21 25-jun-21 31 $977,806,496.07 $417,353.81 24-may-21 25-jun-21
44 25-jun-21 26-jul-21 31 $977,389,142.26 $422,779.41 24-jun-21 26-jul-21
45 26-jul-21 25-ago-21 30 $976,966,362.85 $428,275.55 23-jul-21 25-ago-21
46 25-ago-21 27-sep-21 33 $976,538,087.30 $433,843.13 24-ago-21 27-sep-21
47 27-sep-21 25-o0cl-21 28 $976,104,244.17 $439,483.09 24-sep-21 25-0ct-21
48 25-o0ct-21 25-nov-21 31 $975,664,761.08 $445,196.37 - 22-pct-21 25-nov-21
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