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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 8,812 15.680%
M BONOS 230309 AAA(mex) 3,798 6.758%
M BONOS 260305 AAA(mex) 3,004 5.344%
M BONOS 270603 AAA(mex) 1,078 1.919%
M BONOS 241205 AAA(mex) 855 1.521%
M BONOS 310529 AAA(mex) 78 0.138%

CEBURES 1,114 1.982%
CD BANOB 17-2X AAA(mex) 311 0.553%
CD BACMEXT 17-2 AAA(mex) 299 0.532%
CD KEXIM 21 Aaa.mx 270 0.480%
CD BACMEXT 20 AAA(mex) 176 0.312%
CD KEXIM 19 Aaa.mx 59 0.106%

Cert. Bursatiles Bancarios 221 0.393%
94 BSMX 22-2 AAA(mex) 155 0.275%
94 HSBC 20 AAA(mex) 41 0.073%
94 BACOMER 19-2 AAA(mMex) 25 0.044%

Certificado Bursatil 2,156 3.835%
91 ACBE 17 AAA(mMex) 302 0.538%
91 BIMBO 17 AAA(mex) 296 0.527%
91 CETELEM 19-2 AAA(mMex) 282 0.503%
91 CETELEM 21-2 AAA(mex) 152 0.270%
91 KOF 17 MxAAA 144 0.257%
91 MOLYMET 21-2 AAA(mMex) 144 0.256%
91 FUNO 21-2X AAA(mex) 128 0.228%
91 KOF 20 AAA(mex) 121 0.216%
91 MOLYMET 21 AAA(mMex) 111 0.198%
91 DAIMLER 20-2 AAA(mex) 110 0.195%
91 SORIANA 20-2 AA+(mex) 102 0.182%
91 LIVEPOL 19 AAA(mex) 92 0.164%
91 TOYOTA 17-2 AAA(mex) 76 0.134%
91 GPH 20 AAA(mex) 72 0.128%
91 GMFIN 19-2 AA+(mex) 23 0.041%

Soc. de Inv. de Renta Variable 11,273 20.057%
52 BNPP-RV BEO N/A 11,273 20.057%

TRAC Tit. ref. acciones extr. 18,741 33.346%
1ISP VT * Alta 10,833 19.275%
1ISP  CXSE * Alta 3,125 5.561%
1ISP VWO * Alta 2,401 4.272%
1ISP EZU * Alta 825 1.468%
1ISP  GSG * Alta 630 1.122%
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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 240822

TOTAL CARTERA

ACTIVO NETO

VAR ESTABLECIDO $

VAR OBSERVADO PROMEDIO $
Cartera al:

Alta
Alta

mxAAA

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

mxAAA

AAA(mex)

19-may-22

568
359

128
128

12,750
7,615
2,618
2,517

94
94

914
914

56,203
56,242
1,743

1.011%
0.638%

0.227%
0.227%

22.686%
13.549%
4.659%
4.479%

0.167%
0.167%

1.627%

1.627%

100.000%

3.100%
0.001%

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



