
 

               

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

Acciones Ind.,Com. y de Serv.                     299,363,566              94.5950%

1   GFNORTE O      Alta      34,242,241                10.8201%

1   FEMSA  UBD    Alta      30,658,676                9.6877%

1   WALMEX *      Alta      27,700,715                8.7531%

1   GMEXICO B      Alta      26,732,399                8.4471%

1   AMX    B      Alta      25,990,888                8.2128%

1   CEMEX  CPO    Alta      22,634,169                7.1521%

1   GAP    B      Alta      14,058,221                4.4422%

1   GENTERA *      Alta      11,442,087                3.6156%

1   GRUMA  B      Alta      10,483,277                3.3126%

1   AC     *      Alta      10,117,905                3.1971%

1   ASUR   B      Alta      9,918,257                  3.1340%

1   LAB    B      Alta      9,332,965                  2.9491%

1   BOLSA  A      Alta      8,046,377                  2.5426%

1   KOF    UBL    Alta      7,518,213                  2.3757%

1   OMA    B      Alta      6,973,902                  2.2037%

1   R      A      Alta      6,064,584                  1.9163%

1   VESTA  *      Alta      5,453,622                  1.7233%

1   ALSEA  *      Alta      5,021,070                  1.5866%

1   KIMBER A      Alta      4,813,660                  1.5211%

1   ALFA   A      Alta      4,430,245                  1.3999%

1   HERDEZ *      Media     4,165,980                  1.3164%

1   BIMBO  A      Alta      3,585,373                  1.1329%

1   NEMAK  A      Media     3,114,873                  0.9843%

1   LIVEPOL C-1    Alta      2,621,019                  0.8282%

1   ORBIA  *      Alta      2,271,506                  0.7178%

1   PE&OLES *      Alta      1,645,399                  0.5199%

1   CUERVO *      Alta      203,488                     0.0643%

1   LACOMER UBC    Alta      91,731                       0.0290%

1   VOLAR  A      Alta      14,493                       0.0046%

1   ELEKTRA *      Alta      13,229                       0.0042%

1   TRAXION A      Alta      3,004                         0.0010%

Acciones Instit. de credito                       2,889,242                  0.9130%

41  BBAJIO O      Alta      2,889,242                  0.9130%

Cert. Burs. Fiduc. Inmob.                         4,496,802                  1.4209%

CF  FIBRAPL 14     Alta      3,073,770                  0.9713%

CF  FMTY   14     Media     1,423,032                  0.4497%

Reportos                                          9,719,292                  3.0712%

LF  BONDESF 270128 AAA(mex)  9,719,292                  3.0712%

TOTAL CARTERA 316,468,902              100.0000%

ACTIVO NETO 317,461,629              

Límite máximo Valor Riesgo 3.0000%

Promedio 1.4129%

Cartera al: 30-Aug-24

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

 METODOLOGÍA PARA CÁLCULO: VaR Histórico

 FECHA DE CÁLCULO DE VaR PROMEDIO: del 01-Ago-2024 al 30-Ago-2024
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