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T.Valor Emisora Serie Calificación Bursatil Valor Total %

Bonos Gob. Fed. Tasa fija                         62,374           17.576%

M   BONOS  310529 AAA(mex)  14,550           4.100%

M   BONOS  381118 AAA(mex)  9,991             2.815%

M   BONOS  241205 AAA(mex)  5,343             1.505%

M   BONOS  290531 AAA(mex)  5,210             1.468%

M   BONOS  270603 AAA(mex)  4,991             1.406%

M   BONOS  471107 AAA(mex)  4,681             1.319%

M   BONOS  260305 AAA(mex)  4,583             1.291%

M   BONOS  270304 AAA(mex)  4,391             1.237%

M   BONOS  231207 AAA(mex)  3,655             1.030%

M   BONOS  240905 AAA(mex)  3,601             1.015%

M   BONOS  220609 AAA(mex)  1,379             0.388%

Bonos UMS                 DLLS                    17,208           4.849%

D1SP UMS40F 2040F  BBB-      17,208           4.849%

CPOs sobre Acciones del IPC                       42,687           12.029%

1B  NAFTRAC ISHRS  Alta      42,687           12.029%

Cert.Burs.Fiduciario Rend.                        15,352           4.326%

1C  CORPTRC ISHRS  NO APLICA 15,352           4.326%

TRAC Tit. ref. acciones extr.                     126,097         35.532%

1ISP IWDA   N      Alta      20,650           5.819%

1ISP EIMI   N      Alta      19,144           5.395%

1ISP BND    *      NO APLICA 12,756           3.594%

1ISP EMGA   N      NO APLICA 10,585           2.983%

1ISP EDV    *      NO APLICA 9,611             2.708%

1ISP JPEA   N      NO APLICA 7,724             2.177%

1ISP IHYA   N      NO APLICA 7,685             2.165%

1ISP VNQI   *      Baja      6,825             1.923%

1ISP IWVL   N      Alta      5,213             1.469%

1ISP USRT   *      Media     4,842             1.364%

1ISP IUVL   N      Alta      3,823             1.077%

1ISP VWCG   N      N/A       2,600             0.733%

1ISP EMMV   N      Nula      2,599             0.732%

1ISP EEM    *      Alta      2,055             0.579%

1ISP GDX    *      Alta      1,818             0.512%

1ISP XLE    *      Alta      1,640             0.462%

1ISP GLD    *      Alta      1,544             0.435%

1ISP SGOL   *      Baja      1,372             0.387%

1ISP VWO    *      Alta      783                0.221%

1ISP VJPA   N      N/A       709                0.200%

1ISP VAPU   N      N/A       560                0.158%

1ISP EWJ    *      Alta      480                0.135%
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1ISP DBC    *      Alta      477                0.134%

1ISP CCAU   N      Media     322                0.091%

1ISP VWOB   *      NO APLICA 94                  0.027%

1ISP IEMG   *      Alta      89                  0.025%

1ISP LEMB   *      Media     77                  0.022%

1ISP EMB    *      Alta      20                  0.006%

Udibonos                  UDIS                    82,827           23.340%

S   UDIBONO 401115 AAA(mex)  41,058           11.570%

S   UDIBONO 281130 AAA(mex)  13,246           3.733%

S   UDIBONO 351122 AAA(mex)  11,162           3.145%

S   UDIBONO 251204 AAA(mex)  10,308           2.905%

S   UDIBONO 220609 AAA(mex)  7,053             1.987%

Reportos                                          8,334             2.348%

LD  BONDESD 240822 AAA(mex)  8,334             2.348%

TOTAL CARTERA 354,878         100.000%

ACTIVO NETO 354,724         

VAR ESTABLECIDO $ 3,547             1.000%

VAR OBSERVADO PROMEDIO $ -                 0.000%

Cartera al: 19-may-22

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


