
 

AAAf/S4(mex)   

T.Valor Emisora Serie Calificación Bursatil Valor Total %

Bonos Gob. Fed. Tasa fija                         54,170           42.415%

M   BONOS  270603 AAA(mex)  13,836           10.834%

M   BONOS  260305 AAA(mex)  11,783           9.226%

M   BONOS  240905 AAA(mex)  11,089           8.683%

M   BONOS  220609 AAA(mex)  8,970             7.023%

M   BONOS  230309 AAA(mex)  5,998             4.697%

M   BONOS  231207 AAA(mex)  1,104             0.864%

M   BONOS  210610 AAA(mex)  771                0.603%

M   BONOS  211209 AAA(mex)  620                0.485%

CEBURES                                           4,101             3.211%

CD  BACMEXT 20     AAA(mex)  2,338             1.831%

CD  KEXIM  19     Aaa.mx    1,089             0.853%

CD  BANOB  17-2X  AAA(mex)  351                0.275%

CD  BACMEXT 17-2   AAA(mex)  323                0.253%

Cert. Bursatiles Bancarios                        1,029             0.806%

94  HSBC   20     AAA(mex)  580                0.454%

94  BACOMER 19-2   AAA(mex)  450                0.352%

Certificado Bursatil                              12,077           9.456%

91  CETELEM 19-2   AAA(mex)  2,248             1.760%

91  KOF    20     AAA(mex)  2,092             1.638%

91  DAIMLER 20-2   AAA(mex)  1,696             1.328%

91  LIVEPOL 19     AAA(mex)  1,622             1.270%

91  SORIANA 20-2   AA+(mex)  1,565             1.225%

91  GPH    20     AAA(mex)  1,115             0.873%

91  ACBE   17     AAA(mex)  360                0.282%

91  BIMBO  17     AAA(mex)  357                0.279%

91  GMFIN  19-2   AA+       274                0.214%

91  CETELEM 18-2   AAA(mex)  269                0.211%

91  TOYOTA 17-2   AAA(mex)  220                0.172%

91  KOF    17     mxAAA     167                0.131%

91  GMFIN  19     AA+       93                  0.073%

Udibonos                  UDIS                    51,921           40.654%

S   UDIBONO 220609 AAA(mex)  43,886           34.363%

S   UDIBONO 231116 AAA(mex)  8,035             6.292%

Valores paraestatales Rendim.                     1,447             1.133%

95  FEFA   19-4   mxAAA     1,447             1.133%

Reportos                                          2,968             2.324%

LD  BONDESD 250619 AAA(mex)  2,968             2.324%

TOTAL CARTERA 127,713         100.000%

ACTIVO NETO 127,855         

VAR ESTABLECIDO $ 639                0.500%

VAR OBSERVADO PROMEDIO $ -                 0.000%

Cartera al: 31-dic-20

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

MEDIANO PLAZO
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