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ASSET MANAGEMENT mundo en evolucidn

BNPP-90
DISCRECIONAL
MILES DE PESOS
T.Valor Emisora Serie Calificacion Bursatil  Valor Total %

Bonos Gob. Fed. Tasa fija 8,743 16.414%
M BONOS 230309 AAA(mex) 3,779 7.095%
M BONOS 260305 AAA(mex) 2,974 5.583%
M BONOS 270603 AAA(mex) 1,064 1.998%
M BONOS 241205 AAA(mex) 850 1.595%
M BONOS 310529 AAA(mex) 76 0.142%

CEBURES 1,111 2.085%
CD BANOB 17-2X AAA(mex) 309 0.580%
CD BACMEXT 17-2 AAA(mex) 297 0.558%
CD KEXIM 21 Aaa.mx 270 0.507%
CD BACMEXT 20 AAA(mex) 176 0.330%
CD KEXIM 19 Aaa.mx 59 0.110%

Cert. Bursatiles Bancarios 218 0.408%
94 BSMX 22-2 AAA(mex) 152 0.285%
94 HSBC 20 AAA(mex) 41 0.077%
94 BACOMER 19-2 AAA(mMex) 25 0.046%

Certificado Bursatil 2,144 4.024%
91 ACBE 17 AAA(mMex) 298 0.560%
91 BIMBO 17 AAA(mex) 292 0.548%
91 CETELEM 19-2 AAA(mMex) 281 0.528%
91 CETELEM 21-2 AAA(mex) 156 0.292%
91 KOF 17 MxAAA 142 0.268%
91 MOLYMET 21-2 AAA(mMex) 142 0.267%
91 FUNO 21-2X AAA(mex) 128 0.241%
91 KOF 20 AAA(mex) 120 0.224%
91 MOLYMET 21 AAA(mMex) 111 0.209%
91 DAIMLER 20-2 AAA(mex) 109 0.205%
91 SORIANA 20-2 AA+(mex) 101 0.190%
91 LIVEPOL 19 AAA(mex) 94 0.177%
91 TOYOTA 17-2 AAA(mex) 75 0.141%
91 GPH 20 AAA(mex) 71 0.133%
91 GMFIN 19-2 AA+(mex) 23 0.043%

Soc. de Inv. de Renta Variable 9,678 18.169%
52 BNPP-RV BEO N/A 9,678 18.169%

TRAC Tit. ref. acciones extr. 17,643 33.123%
1ISP VT * Alta 9,958 18.695%
1ISP  CXSE * Alta 2,663 5.000%
1ISP VWO * Alta 2,537 4.762%
1ISP EZU * Alta 852 1.599%
1ISP IYR * Alta 640 1.201%
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Tit. Deuda de Org. Multilat.

BIDINV 1-21G
Udibonos UDIS
UDIBONO 251204
UDIBONO 281130
UDIBONO 231116

Valores paraestatales Rendim.
FEFA 19-4

Reportos
BONDESD 250220

TOTAL CARTERA

ACTIVO NETO

VAR ESTABLECIDO $

VAR OBSERVADO PROMEDIO $
Cartera al:

Alta
Alta

mxAAA

AAA(mex)
AAA(mex)
AAA(mex)

mxAAA

AAA(mex)

29-abr-22

628
366

128
128

12,834
7,634
2,638
2,562

93
93

675
675

53,267
53,460
1,657

1.179%
0.687%

0.240%
0.240%

24.093%
14.331%
4.953%
4.809%

0.175%
0.175%

1.268%

1.268%

100.000%

3.100%
0.001%

Método Historico, 1 dia con un nivel de confianza al 95% con 1000 observaciones.



