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T.Valor Emisora Serie Calificación Bursatil Valor Total %

Bonos Gob. Fed. Tasa fija                         45,555           11.786%

M   BONOS  381118 AAA(mex)  14,986           3.877%

M   BONOS  310529 AAA(mex)  9,700             2.510%

M   BONOS  471107 AAA(mex)  7,958             2.059%

M   BONOS  270304 AAA(mex)  3,513             0.909%

M   BONOS  290531 AAA(mex)  2,626             0.679%

M   BONOS  270603 AAA(mex)  2,516             0.651%

M   BONOS  260305 AAA(mex)  1,834             0.474%

M   BONOS  240905 AAA(mex)  1,278             0.331%

M   BONOS  231207 AAA(mex)  1,144             0.296%

Bonos UMS                 DLLS                    19,625           5.077%

D1SP UMS40F 2040F  BBB-      19,625           5.077%

CPOs sobre Acciones del IPC                       73,412           18.993%

1B  NAFTRAC ISHRS  Alta      73,412           18.993%

Cert.Burs.Fiduciario Rend.                        6,055             1.567%

1C  CORPTRC ISHRS  NO APLICA 6,055             1.567%

TRAC Tit. ref. acciones extr.                     164,801         42.637%

1ISP IWDA   N      Alta      32,533           8.417%

1ISP EIMI   N      Alta      30,901           7.995%

1ISP VWCG   N      N/A       10,934           2.829%

1ISP EDV    *      NO APLICA 8,836             2.286%

1ISP BND    *      NO APLICA 8,600             2.225%

1ISP JPEA   N      NO APLICA 8,449             2.186%

1ISP EMGA   N      NO APLICA 8,283             2.143%

1ISP IWVL   N      Alta      7,954             2.058%

1ISP IUVL   N      Alta      7,427             1.922%

1ISP VNQI   *      Baja      6,723             1.739%

1ISP USRT   *      Media     6,114             1.582%

1ISP EEM    *      Alta      4,354             1.126%

1ISP IHYA   N      NO APLICA 3,886             1.005%

1ISP EMMV   N      Nula      3,844             0.995%

1ISP VNQ    *      Alta      2,921             0.756%

1ISP SGOL   *      Baja      2,642             0.684%

1ISP GDX    *      Alta      1,985             0.514%

1ISP XLE    *      Alta      1,671             0.432%

1ISP GLD    *      Alta      1,550             0.401%

1ISP EWJ    *      Alta      1,058             0.274%

1ISP VJPA   N      N/A       1,053             0.272%

1ISP VWO    *      Alta      903                0.234%

1ISP VAPU   N      N/A       833                0.215%

1ISP DBC    *      Alta      530                0.137%

DISCRECIONAL
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1ISP CCAU   N      Media     474                0.123%

1ISP VWOB   *      NO APLICA 144                0.037%

1ISP IEMG   *      Alta      125                0.032%

1ISP LEMB   *      Media     53                  0.014%

1ISP EMB    *      Alta      20                  0.005%

Udibonos                  UDIS                    68,001           17.593%

S   UDIBONO 401115 AAA(mex)  38,307           9.911%

S   UDIBONO 351122 AAA(mex)  15,502           4.011%

S   UDIBONO 281130 AAA(mex)  9,806             2.537%

S   UDIBONO 251204 AAA(mex)  4,386             1.135%

Reportos                                          9,070             2.347%

LD  BONDESD 240822 AAA(mex)  9,070             2.347%

TOTAL CARTERA 386,519         100.000%

ACTIVO NETO 386,353         

VAR ESTABLECIDO $ 4,366             1.130%

VAR OBSERVADO PROMEDIO $ -                 0.000%

Cartera al: 19-may-22

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


