BlackRock

BLKDIN AAAF/S2(mex)

BLK Liquidez México - Corto Plazo I, S.A. de C.V. F 11 D

CEBURES 696.633.308 0.8320%
CD  BACMEXT 21x AAA (mex) 360435.213 0.4305%
O NAFR 21x AAA (mex) 230488557 0.2753%
co  BANOB 21-4% HRL 105.700.538 0.1263%

Cedes 1.406.391.547 16797%
F BSCTIA 24006 F1+ (mex) 532105510 0.6355%
F BSCTIA 24000 F1+ (mex) 531.619.696 0.6349%
F BSCTIA 23021 F1+ (mex) 342.666.341 0.4093%
Cert. Bursatiles Bancarios 4130692795 4.9441%
94 BBVAMX 22X AAA (mex) 966.232.439 1.1540%
94 BBVAMX 23v AAA (mex) 804.260.622 0.9606%
94 BLADEX 21 AAA (mex) 356.150.503 0.4254%
94 BANORTE 232 AAA (mex) 338.560.448 0.4044%
94 BBVAMX 232 AAA (mex) 330040642 0.3942%
94 BANORTE 24% AAA (mex) 302.501.799 0.3614%
0 st 21 HRL 297.574.062 0.3554%
o4 BSMX 23 HRL 250.783.668 0.2095%
94 BLADEX 2 AAA (mex) 201.127.812 0.2402%
94 BSMX 223 AAA (mex) 191.433.352 0.2286%
94 COMPART 245 AA (mex) 100.910.447 0.1205%
Certificado Bursatil 3.982.130.022 4.7559%
91 KIMBER 222 AAA (mex) 402.454.832 0.4807%
o1 BIMBO 2321 AAA (mex) 380.751.880 0.4655%
o1 AMX 2 HRL 367.061.585 0.4384%
a1 AC 2 AAA (mex) 336.547.604 0.4019%
a1 AC 222 AAA (mex) 326221400 0.3896%
o1 KOF 2120 MIAAR 310807577 03712%
91 SORIANA 23 AAA (mex) 250.306.257 0.2989%
91 BACHOCO 2 AAA (mex) 207.962.166 0.2484%
a1 eAp 22 MAAR 202.979.862 0.2424%
o1 AMX 233 AAA (mex) 201.732.046 0.2409%
91 PCARFM 23 AAA (mex) 182.564.788 0.2180%
o1 KoF 202 AAA (mex) 181.158.229 0.2164%
91 NM 2 miAA+ 177.214.778 02117%
o1 SIGMA 2 AAA (mex) 150.232.719 0.1794%
o1 CEMEX 23 AA* (mex) 141483812 0.1690%
o1 ACBE 21v AAA (mex) 68.333.748 0.0816%
a1 GAp 23 MIAAR 45.095.169 0.0539%
o1 CETELEM 223 AAA (mex) 27.725.290 0.0331%
a1 eAp 21 MIAAR 7.443529 0.0089%
o1 omA 21v AAA (mex) 5052645 0.0080%
Cetes 17.308.680.046 20.6720%
Bl CETES 241081 AAA(mEN) 2.774.185.384 33133%
Bl CETES 241003 AAA(MEX) 2.699.445.774 3.2240%
Bl CETES 241017 AAA(MEX) 2.280587.783 2.7237%
Bl CETES 240005 AAA(MEX) 2.203.126.689 2.6312%
Bl CETES 250123 AAA(MEX) 1.486.080.143 1.7749%
Bl CETES 250108 AAA(MEX) 1.223.305.697 1.4610%
Bl CETES 240026 AAA(MEX) 1169.140.515 1.3063%
Bl CETES 240019 AAA(MEX) 1101801675 1.3160%
Bl CETES 241010 AAA(MEX) 1.020.056.479 1.2183%
Bl CETES 250206 AAA(MEX) 660.603.504 0.7997%
Bl  CETES 241024 AAA(MEX) 355.639.189 0.4247%
Bl CETES 250430 AAA(MEX) 242.689.096 0.2899%
Bl CETES 241114 AAA(MEX) 82.899.029 0.0990%
Paa. Med. Pzo. a Descuento 889.133.769 1.0619%
@B AMX 11524 F1+ (mex) 101.664.826 0.1214%
@B AMX 11224 F1+ (mex) 100,519,631 0.1201%
@B AMX 07824 F1+ (mex) 78.276.105 0.0935%
93 PCARFM 03224 F1+ (mex) 61813.384 0.0738%
@B AMX 08424 F1+ (mex) 58,940,655 0.0704%
@B AMX 08824 F1+ (mex) 57.845.877 0.0691%
@B AMX 10024 F1+ (mex) 54128520 0.0847%
e TOYOTA 03024 F1+ (mex) 47290611 0.0565%
@B AMX 10324 F1+ (mex) 34.988.743 0.0418%
@B AMX 09224 F1+ (mex) 34178432 0.0408%
@B AMX 09524 F1+ (mex) 24,867.920 0.0297%
@B AMX 10024 F1+ (mex) 22.227.367 0.0266%
@ TOYOTA 03624 F1+ (mex) 18.783.165 0.0224%
@ TOYOTA 08124 F1+ (mex) 18,194,848 0.0217%
e TOYOTA 05724 F1+ (mex) 17.497.976 0.0209%
@B AMX 11424 F1+ (mex) 15.753.417 0.0188%
@B AMX 09924 F1+ (mex) 15.466.494 0.0185%
@B AMX 09124 F1+ (mex) 14,690.489 0.0176%
@ TOYOTA 06624 F1+ (mex) 14,433 941 0.0172%
e TOYOTA 05424 F1+ (mex) 13530419 0.0162%
@B AMX 09624 F1+ (mex) 12.776.228 0.0153%
@B AMX 10824 F1+ (mex) 11504342 0.0137%
@ TOYOTA 03324 F1+ (mex) 10,016.940 0.0120%
@ TOYOTA 06924 F1+ (mex) 7.949.912 0.0095%
e TOYOTA 08724 F1+ (mex) 6.725.282 0.0080%
e TOYOTA 04524 F1+ (mex) 6.708.631 0.0080%
@B AMX 11124 F1+ (mex) 5.798.662 0.0089%
@ TOYOTA 06024 F1+ (mex) 5.459.062 0.0085%
e TOYOTA 08424 F1+ (mex) 5.203.005 0.0062%
e TOYOTA 07224 F1+ (mex) 3736559 0.0045%
@ TOYOTA 09024 F1+ (mex) 2242771 0.0027%
@ TOYOTA 01824 F1+ (mex) 2134.983 0.0026%
@ TOYOTA 06324 F1+ (mex) 2.017.944 0.0024%
@B AMX 10624 F1+ (mex) 1.766.627 0.0021%
Tit. Deuda de Ora. Multilat. 1.652.726.134 1.9739%
J - BDINV 1235 AAA (mex) 694.741.240 08297%
J BDINV 124X AAA (mex) 479.046.079 05721%
J - BDINV 1225 AAA (mex) 478.938.816 0.5720%
Valores paraestatales Rendim 853.808.217 1.0197%
9%  FEFA 233 MIAAA 285.885.848 03414%
9  FEFA 225 MXAAA 183.275.869 0.2189%
9  FEFA 23 MXAAA 125711918 0.1501%
9%  FEFA 232 MXAAA 125.105.131 0.1494%
9  FEFA 236 MXAAA 109.100874 01303%
9% FEFA 2v MXAAA 24728577 0.0295%
BONDES F 44.036.239.193 52.5931%
LF  BONDESF 250327 AAA(MEX) 6.978.953.262 8.3351%
LF  BONDESF 251009 AAA(MEX) 6.242.610.561 7.4556%
LF  BONDESF 250102 AAA(MEX) 4394501456 5.2484%
LF  BONDESF 260521 AAA(MEX) 3.905.933.356 4.6649%
LF  BONDESF 250130 AAA(MEX) 3534.106.575 4.2208%
LF  BONDESF 241107 AAA(MEX) 2.514,083.908 3.0026%
LF  BONDESF 241024 AAA(MEX) 2.441500.240 2.9159%
LF  BONDESF 250522 AAA(MEX) 2.316.103.134 2.7662%
LF  BONDESF 260723 AAA(MEX) 1.725132.401 2.0604%
LF  BONDESF 250403 AAA(MEX) 1,608.031.788 1.9205%
LF  BONDESF 251002 AAA(MEX) 1533572.906 1.8316%
LF  BONDESF 260423 AAA(MEX) 1423913529 1.7006%
LF  BONDESF 250313 AAA(MEX) 918.930.420 1.0975%
LF  BONDESF 260604 AAA(MEX) 821.866.918 0.9816%
LF  BONDESF 260115 AAA(MEX) 693.772.628 0.8286%
LF  BONDESF 241128 AAA(MEX) 554.032.812 0.6617%
LF  BONDESF 250703 AAA(MEX) 499.848.452 0.5970%
LF  BONDESF 241003 AAA(MEX) 493.712.058 0.5897%
LF  BONDESF 260226 AAA(MEX) 400.955.470 0.4789%
LF  BONDESF 250724 AAA(MEX) 310529.170 0.3709%
LF  BONDESF 250116 AAA(MEX) 290328.116 0.3467%
LF  BONDESF 250619 AAA(MEX) 172.814.723 0.2064%
LF  BONDESF 250828 AAA(MEX) 158,591.886 0.1894%
LF  BONDESF 251204 AAA(MEX) 102.413.425 01223%
BONDES G 948,624.622 1.1330%
LG BONDESG 260716 AAA(MEX) 560.843.867 0.6698%
LG BONDESG 250710 AAA(MEX) 387.780.755 0.4631%
Reportos. 7.816.062.100 9.3348%
LF  BONDESF 261203 AAA(MEX) 2.123278.802 2.5359%
L BONDESF 261001 AAA(MEX) 1.290.850.531 15417%
IS BPALE2 250306 AAA(MEX) 1,026.05.568 1.2254%
L BONDESF 270819 AAA(MEX) 884.037.625 1.0558%
M BONOS 240905 AAA(MEX) 830.224.495 09916%
LF  BONDESF 260423 AAA(MEX) 499.918.473 05971%
LD BONDESD 260806 AAA(MEX) 467.886.427 0.5588%
10 BPAGOL 270909 AAA(MEX) 384.362.872 0.4591%
0 BPAGAL 280106 AAA(MEX) 189.296.723 0.2261%
LF  BONDESF 251023 AAA(MEX) 69.977.469 0.0836%
LD BONDESD 250619 AAA(MEX) 50.160.115 0.0599%
TOTAL CARTERA 83.730.121.753 100.0000%
ACTIVO NETO 83.653.886.303
Limite maximo Valor Riesao 0.0700%
Promedio 0.0059%
Carteraal 30-Aua-24

SUPUESTOS: Nivel de Confianza: 95%. Observaciones: 500, Ventana de Tiempo: 1 dias

METODOLOGIA PARA CALCULO: VaR Histérico

FECHA DE CALCULO DE VaR PROMEDIO: del 01-Aa0-2024 al 30-Aao-2024




