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T.Valor Emisora Serie Calificación Bursatil Valor Total %

Bonos Gob. Fed. Tasa fija                         81,129           19.761%

M   BONOS  270603 AAA(mex)  43,723           10.650%

M   BONOS  260305 AAA(mex)  16,144           3.932%

M   BONOS  290531 AAA(mex)  14,620           3.561%

M   BONOS  231207 AAA(mex)  6,504             1.584%

M   BONOS  211209 AAA(mex)  104                0.025%

M   BONOS  210610 AAA(mex)  35                  0.008%

CEBURES                                           11,693           2.848%

CD  BACMEXT 20     AAA(mex)  4,332             1.055%

CD  KEXIM  21     Aaa.mx    4,086             0.995%

CD  KEXIM  19     Aaa.mx    2,295             0.559%

CD  BANOB  17-2X  AAA(mex)  660                0.161%

CD  BACMEXT 17-2   AAA(mex)  320                0.078%

Cert. Bursatiles Bancarios                        1,894             0.461%

94  BACOMER 19-2   AAA(mex)  978                0.238%

94  HSBC   20     AAA(mex)  917                0.223%

Certificado Bursatil                              24,745           6.027%

91  CETELEM 19-2   AAA(mex)  5,730             1.396%

91  NM     21     AAA(mex)  3,442             0.838%

91  KOF    20     AAA(mex)  3,099             0.755%

91  SORIANA 20-2   AA+(mex)  2,852             0.695%

91  DAIMLER 20-2   AAA(mex)  2,590             0.631%

91  LIVEPOL 19     AAA(mex)  2,356             0.574%

91  GPH    20     AAA(mex)  1,945             0.474%

91  CETELEM 18-2   AAA(mex)  1,166             0.284%

91  GMFIN  19-2   AA+(mex)  586                0.143%

91  ACBE   17     AAA(mex)  339                0.082%

91  BIMBO  17     AAA(mex)  335                0.082%

91  KOF    17     mxAAA     163                0.040%

91  TOYOTA 17-2   AAA(mex)  143                0.035%

Soc. de Inv. de Renta Variable                    38,644           9.413%

52  BNPP-RV BE0    N/A       38,644           9.413%

TRAC Tit. ref. acciones extr.                     76,544           18.644%

1ISP VT     *      Alta      42,559           10.366%

1ISP VWO    *      Alta      18,434           4.490%

1ISP EZU    *      Alta      5,499             1.339%

1ISP IYR    *      Alta      5,467             1.332%

1ISP GSG    *      Alta      2,997             0.730%

1ISP EWZ    *      Alta      1,589             0.387%

Tit. Deuda de Org. Multilat.                      2,454             0.598%

JI  BIDINV 1-21G  mxAAA     2,454             0.598%

Udibonos                  UDIS                    168,371         41.010%

S   UDIBONO 220609 AAA(mex)  103,499         25.209%

S   UDIBONO 281130 AAA(mex)  36,663           8.930%

S   UDIBONO 231116 AAA(mex)  15,187           3.699%

S   UDIBONO 251204 AAA(mex)  13,021           3.172%

Valores paraestatales Rendim.                     2,261             0.551%

95  FEFA   19-4   mxAAA     2,261             0.551%

Reportos                                          2,821             0.687%

LD  BONDESD 250416 AAA(mex)  2,821             0.687%

TOTAL CARTERA 410,557         100.000%

ACTIVO NETO 410,428         

VAR ESTABLECIDO $ 6,567             1.600%

VAR OBSERVADO PROMEDIO $ -                 0.000%

Cartera al:  8/Abr/2021

Método Histórico, 1 día con un nivel de confianza al 95% con 1000 observaciones.

Bonos Gob. Fed. Tasa fija                         
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