
 

               

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

Acciones Ind.,Com. y de Serv.                     2,931,891,596           95.3385%

1   GFNORTE O      Alta      323,437,592              10.5175%

1   FEMSA  UBD    Alta      272,660,963              8.8663%

1   GMEXICO B      Alta      264,495,598              8.6008%

1   AMX    B      Alta      256,710,982              8.3477%

1   CEMEX  CPO    Alta      251,706,010              8.1849%

1   WALMEX *      Alta      184,469,480              5.9985%

1   GAP    B      Alta      126,888,106              4.1261%

1   GENTERA *      Alta      112,071,996              3.6443%

1   KOF    UBL    Alta      97,652,726                3.1755%

1   GRUMA  B      Alta      95,956,051                3.1203%

1   GCC    *      Alta      94,586,950                3.0758%

1   ALSEA  *      Alta      94,411,774                3.0701%

1   ASUR   B      Alta      90,620,638                2.9468%

1   LAB    B      Alta      86,256,833                2.8049%

1   ALFA   A      Alta      77,122,643                2.5079%

1   BOLSA  A      Alta      65,875,988                2.1421%

1   OMA    B      Alta      57,562,164                1.8718%

1   KIMBER A      Alta      47,206,313                1.5350%

1   CUERVO *      Alta      43,089,088                1.4012%

1   BIMBO  A      Alta      29,034,133                0.9441%

1   PE&OLES *      Alta      27,917,426                0.9078%

1   LIVEPOL C-1    Alta      26,481,635                0.8611%

1   ORBIA  *      Alta      25,607,557                0.8327%

1   NEMAK  A      Media     25,032,869                0.8140%

1   VESTA  *      Alta      24,504,390                0.7968%

1   MEGA   CPO    Alta      23,792,375                0.7737%

1   TRAXION A      Alta      23,579,587                0.7668%

1   AC     *      Alta      21,511,526                0.6995%

1   PINFRA *      Alta      18,642,002                0.6062%

1   R      A      Alta      17,703,194                0.5757%

1   GFINBUR O      Alta      15,743,701                0.5120%

1   GCARSO A1     Alta      8,653,202                  0.2814%

1   LACOMER UBC    Alta      905,923                     0.0295%

1   VOLAR  A      Alta      179                            0.0000%

Acciones Instit. de credito                       14,574,657                0.4739%

41  BBAJIO O      Alta      14,574,657                0.4739%

Accs. no suscept. nego. en BMV                    10                              

00  SITUR  B      9                                

00  SITUR  A      -                             

Cert. Burs. Fiduc. Inmob.                         44,044,476                1.4322%

CF  FMTY   14     Media     28,868,424                0.9387%

CF  FIBRAPL 14     Alta      15,175,704                0.4935%

CF  FUNO   11     Alta      348                            0.0000%

Reportos                                          84,732,893                2.7553%

LF  BONDESF 270128 AAA(mex)  84,732,893                2.7553%

TOTAL CARTERA 3,075,243,631           100.0000%

ACTIVO NETO 3,130,208,373           

Límite máximo Valor Riesgo 2.9000%

Promedio 1.4555%

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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