
 

N/A            

T.Valor Emisora Serie Calificación Bursatil Valor Total %

Bonos Gob. Fed. Tasa fija                         38,928          10.870%

M   BONOS  290531 AAA(mex)  5,964            1.665%

M   BONOS  241205 AAA(mex)  5,920            1.653%

M   BONOS  270603 AAA(mex)  5,600            1.564%

M   BONOS  471107 AAA(mex)  5,464            1.526%

M   BONOS  260305 AAA(mex)  5,044            1.408%

M   BONOS  231207 AAA(mex)  3,990            1.114%

M   BONOS  240905 AAA(mex)  3,934            1.098%

M   BONOS  211209 AAA(mex)  1,606            0.448%

M   BONOS  220609 AAA(mex)  1,406            0.393%

Bonos UMS                 DLLS                    18,727          5.229%

D1SP UMS40F 2040F  BBB-      18,727          5.229%

CPOs sobre Acciones del IPC                       57,768          16.130%

1B  NAFTRAC ISHRS  Alta      52,060          14.536%

1B  MEXRISK ISHRS  Baja      5,708            1.594%

Cert.Burs.Fiduciario Rend.                        15,804          4.413%

1C  CORPTRC ISHRS  NO APLICA 15,804          4.413%

TRAC Tit. ref. acciones extr.                     139,409        38.926%

1ISP IWDA   N      Alta      28,136          7.856%

1ISP EIMI   N      Alta      26,070          7.279%

1ISP EMGA   N      NO APLICA 11,283          3.151%

1ISP VNQI   *      Media     8,970            2.505%

1ISP JPEA   N      NO APLICA 7,993            2.232%

1ISP IWVL   N      Alta      7,110            1.985%

1ISP IHYA   N      NO APLICA 6,424            1.794%

1ISP BND    *      NO APLICA 6,192            1.729%

1ISP EDV    *      NO APLICA 5,298            1.479%

1ISP USRT   *      Media     5,017            1.401%

1ISP IUVL   N      Media     4,887            1.365%

1ISP VWCG   N      N/A       4,051            1.131%

1ISP EMMV   N      Minima    2,904            0.811%

1ISP GLD    *      Alta      2,860            0.799%

1ISP GSG    *      Alta      2,743            0.766%

1ISP SGOL   *      Baja      2,428            0.678%

1ISP URTH   *      Media     1,536            0.429%

1ISP VNQ    *      Alta      1,241            0.347%

1ISP XLE    *      Alta      1,054            0.294%

1ISP VWO    *      Alta      1,006            0.281%

1ISP VJPA   N      N/A       846               0.236%

1ISP VAPU   N      N/A       673               0.188%

1ISP CCAU   N      Media     331               0.092%

1ISP VWOB   *      NO APLICA 117               0.033%

1ISP IEMG   *      Alta      117               0.033%

1ISP LEMB   *      Media     99                 0.028%

1ISP EMB    *      Alta      25                 0.007%

Udibonos                  UDIS                    84,194          23.509%

S   UDIBONO 401115 AAA(mex)  41,388          11.557%

S   UDIBONO 281130 AAA(mex)  13,925          3.888%

S   UDIBONO 351122 AAA(mex)  11,692          3.265%

S   UDIBONO 251204 AAA(mex)  10,563          2.950%

S   UDIBONO 220609 AAA(mex)  6,626            1.850%

Reportos                                          3,304            0.923%

LD  BONDESD 230105 AAA(mex)  3,304            0.923%

TOTAL CARTERA 358,136        100.000%

ACTIVO NETO 359,494        

VAR ESTABLECIDO $ 3,595            1.000%

VAR OBSERVADO PROMEDIO $ -                0.000%

Cartera al: 31-may-21

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

DISCRECIONAL
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