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Abstract

Analyzing investment risks, gives us a more accurate picture of the profit that can be obtained for a
specific customer, considering the data displayed on the Mexican stock exchange, through the trading
matriX. Its importance lies in the certainty of the actual gain can be obtained and which helps decision-
making in future investments.
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Introduction

Analyzing investment risks, gives us a more
accurate picture of the profit that can be obtained
for a specific customer, considering the data
displayed on the Mexican stock exchange,
through the trading matrix. Its importance lies in
the certainty of the actual gain can be obtained
and which helps decision-making in future
investments.

Analyzing investment risks, gives us a
more accurate picture of the profit that can be
obtained for a specific customer, considering the
data displayed on the Mexican stock exchange,
through the trading matrix. Its importance lies in
the certainty of the actual gain can be obtained
and which helps decision-making in future
investments, so you can do the comparative
relationship and obtain successful results. It is a
highly personalized work, which guarantees
applicable to Aeroméxico numbers.
Regularmentre companies seek safety in their
activities, taking decisions with firm foundations
which provide them satisfactory results, but
above all to provide them with certainty.

Methodology

Taking as a basis the stock market crash of
February matrix was determined using six
different mathematical models of calculation.
Which provide different scenarios for gains that
can be obtained by applying them correctly.
Below detail each.

For each of the scenarios developed in
this article data from the trading matrix of
February are taken the main formula for the
application of this method is as follows:
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To perform the operation partition must
have the detail of the following items:

f:2.13 Inflation

x=3.36 Cetes

y=3.25 Object rate

z=13.39 Canadian dollar price

Develops the above formula substituting
the values of the trading matrix of February
2016. If the result logarithm is applied to smooth
the data.
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The result for the first scenario is .12, in
this case the F2 fractal and finance tool to obtain
data that allowed us to determine the values of
Exante (Down / Base) and ExPost (Up / Base) is
used. On the trading data matrix maximum (a),
Minumum (b) and Range (c) in the tool, which
are captured in the fields of values for the
Upward Trend and Downward Trend are
obtained.

dx/dt
=s(y—xy+x

%2 %
_ xZ 1/ 14 x*2 3x* —5 —4x
qx”) 1/( ) b —byt

dy/dt =1/s(—y—xy+vz)w(x —2z)b
—ay —x?ybx(1—y/(1+ x?)

dx/dt = —x+ay +x*ya—x—4xy/(1
+ x?%)

When applying the calculation tool
shows the results of 200%, 100% and 50%,
which are added together and divided by 3 gives
us as a result the EXANTE (Down / Base) and
ExPost (Up / Base).

ExAnte (Down/Base)

% | Regression | Extension
2001 37.63
100|39.47 38.99

50 [39.89 1

Table 1  ExAnte (Down/Base) Fibonacci
Aeromexico

S(a) =Ya*+all(x + 1,y) — I(xy)|+>a
U,y +1) —1(x,y)] < flg >=
J f (0)g(x)dmQ(x)>
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B = Dsa,l - Dsa,Z
Optimizando con operadores , nnx:
j12nnx.n = 0,1,2,3

37.63+3695+1

3 = 25.19
1+ 39.63 + 39.89
= 26.84
3
€ - ii_€x_xf(x)dx,€ L*(Q) Fuf: 1
-22
- j A - f(xldmA)
X
ExPost (Up/Base)
Regression | Extension
2001 39.67
100 | 39.47 36.95
50 [39.81 1
Table 2 ExPost (Up/Base) Fibonacci
Aeromexico

1+ 39.47 + 39.81
= 26.76

3
39.67 +3695+1
3 = 25.87
Then both results are added, divided by
two and is applied to smooth the data log. It
develops so on until the value of .54

JUfx? du(x) = [ I(Fup) (DI? dv (D)

ABCRYIf — Aflln < € |IFf — BFf|ln <
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> = 3.54 =log .54
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The Stock Market tool used in this
exercise is fueled by the values Maximum Price,
Minimum Price, Maximum Price Ranges,
Circulation Volume Log, Log Broadcasters
Stock Market, Share Market and Minimum Price
Range Log.

As in previous cases they are based on
the trading matrix.5 large totals are added
together and then divided among the 50
originally resulting operations. The end result is
large so 2 times the logarithm is applied to soften
the final data .99

n
L=X, :={ Y R*I.€ L},u =
x=0

-1
N™'Ypepn 00 b

7852.51 + 6196.47 + 3559.18 + 588.92
+372.66

50
= 18204.52 = log 9.80

= log .99

This calculation as above is obtained
through a tool named Pivot Calculator, similarly
to the above cases the data are taken from the
trading matrix. Maximum, minimum, closure
and opening are the values that are placed to
obtain the desired results. There are two
concepts that are handled are the resistance (4)
and the support (4), these are derived harmonic,
Brownian, recursive and fractals. To select
which concept is taken to make the prediction
should be considered that both contain results in
the 4 variables mentioned above.

Armonico | Brownian | Recursive | Fractal
Resistance | 40-25 40.30 40.08 40.05
Support 39.57 39.62 39.89 39.37
Total 79.82 79.92 79.97 79.42
Table 4 Pivot Aeromexico
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Continues  summing two  values Volumen |GIFS

(resistance and support), for a total of 4 fields, is
added and finally divided by 4. smoothing values
is performed until the minimum 0.27.

(00)

Xp :={ Y R7Fl:l, € L}
k=0 g

2m d(B) nax || sin(2m(b — b")(. —=1)||o0

l€L

(79.82 + 79.92 + 79.97 + 79.42)

4
= 1.90 = log .27

=79.78

The method to obtain the result of Carnot
is made by applying the following formula:
n
L, = {Z(r ROl :n€nl, €L N~13be
k=0
Buyea,b(x):=(@R)" x+b

1
(PUT + CALL)Z
GISF =

(VCALL E VPOST)%

1
(39.96 + 39.96)2 _ 893

ISF = =
GIS 0.61

3

(2.9 — 3.94)?
2

= 14.63 - In2.68

Cycle in Carnor the maximum and
minimum of the trading matrix is placed as well
as the call and put the same source and the value
of GIS'F that is the result of the application of
the formula indicated start.With the values
resulting from the calculation of the tool, they
field C and D. fill amounts volume and high
power GIFS to PUT are performed. MaxExPos
later, the MaxExAnte, MinExPost and
MinExAnte is calculated. final results are
subtracted, divided between 2 and is smoothed
to reach number 00.
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C=41.17 |2.55
D=40.99 |2.56
A=CALL | 39.96
B=PUT 39.96
Table 5 Carnot Cycle Aeromexico
fX)=3 A € L<el|f >u?

[24

m(An.Q),v(A)::kE .

= op0(A + k)

H = In(by)
In(by)

(41.17 + 2.55)266 =23131.78
(40.99 + 2.56)266 = 22893.30

Fractal analysis is the latest method used
in this exercise; in this case 169 calculation
variables on the values of the following fields are
present. maximun Price, minimun Price,
maximun Price range, stock market broadcasters
logs, share market log and Minimum Price
range.

The results are divided into four
quadrants,these are summed and the result
following ranges:

Fractal Matrix
N-> 5.74
E-> 4.26
S-> 1.00
o> 1.26

Table 6 Quadrants Fractal

The  following  formula  applies
formulated by replacing the values with the
results obtained in each quadrant. The log is
again applied to soften the amount obtained as a
result .35.
fx,7) =
o’ (x/a Ry)a™f 2" (x/a™; Rp)a™ 2" (x/a", Rys1) =
ag®(x/a)
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[1(N) + (90(E)]A

[(80(S)) — (270(0))]%

_ 7 +o@ens o

[(80(1.00)) — (270(1.26))]?
= 24.73 = (log 24.73) = 1.39

~lw

3
(5.74+340.2)2 291.85

]% 130.1

= 2.24=log .35
[(80)—(340.2)

Finally we get the levels of risk for stochastic
modeling of financial market:

log.54 0.26+0.01 _0.13 %100

n.99 2 100
= 0.13%
¢ log.27 0.56+1.04 0.8 %100
- = =
In.35 2 100
= 0.8%
23 log.12 —0.92+0 —0.46 * 100
' In.00 2 N 100
= —0.46%
Results

The result obtained from the application of the 6
methods mentioned above is as follows:
Fibonacci .54, Miller.12, Pivot.27, Stock.99,
Carnot .00 and Fractal .35, each shows
the smoothed values, because the overall result
that was obtained was extensive.

Conclusions

In making the 6 methods proposed for the
company AeroMexico is concluded that the high
investment risk shows Fibonacci models and
Stock; Pivot, Fractal way while Carnot and
Miller are at low risk. Thus it is determined that
the calculated profit margin is 0.13%, using
fractal methodology.
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