BlackRock

GOLD5+

BLK Portafolio Estratét

Acciones Ind..Com. v de Serv 192518783 4.2879%
1 GFNORTE o Alta 20.194.631 0.4498%
1 GMEXICO B Alta 17.743.730 0.3952%
1 FEMSA UBD Alta 16.281.995 0.3626%
1 AMX B Alta 16.214.148 0.3611%
1 WALMEX N Alta 15.955.757 0.3554%
1 CEMEX cPo Alta 12.180.804 0.2713%
1 AC N Alta 9559757 0.2129%
1 ASUR B Alta 7.144.883 01591%
1 KOF uBL Alta 6.808.268 0.1516%
1 KIMBER A Alta 6.788.388 01512%
1 GFINBUR o Alta 6.463.525 0.1440%
1 GAP B Alta 6.187.877 01378%
1 CHDRAUI B Alta 5.950.698 0.1325%
1 GRUMA B Alta 5513.253 0.1228%
1 Gce N Alta 4827973 01075%
1 BOLSA A Alta 4.618.084 0.1029%
1 PINFRA - Alta 4583.283 01021%
1 BIMBO A Alta 4313.962 0.0961%
1 ALFA A Alta 3.447.435 0.0768%
1 LIVEPOL c1 Alta 2.796.943 0.0623%
1 o N Alta 2.655.226 0.0591%
1 GENTERA N Alta 2.384.321 0.0531%
1 B Alta 2.294.256 0.0511%
1 ALSEA N Alta 1.889.438 0.0421%
1 LAB B Alta 1.851.937 0.0413%
1 MEGA cPo Alta 1.696.924 0.0378%
1 VOLAR A Alta 994.258 0.0221%
1 PEGOLES N Alta 765.033 0.0170%
1 ELEKTRA N Alta 411.998 0.0092%
Accs. no suscent. neao. en BMV 8
00 SITUR B 8
00 COVAL AL -
Avortaciones iniciales minimas 8.945.026 0.1992%
AM 701925 3583193 8.945.026 0.1992%
CPOs sobre Acciones del IPC 431.582.723 9.6125%
18 NAFTRAC ISHRS Alta 431.582.723 9.6125%
Cert. Burs. Fiduc. Inmob 11.744.935 0.2616%
CF  FIBRAPL 14 Alta 11.057.982 0.2463%
CF DANHOS 13 Media 686.953 0.0153%
Cheauera dolares 28.686.430 0.6389%
CHD  40-002 6502007 28.686.430 0.6389%
Excedentes de AIMS m
EAM 701925 3583193 m
Fondos de Inversion de Renta Variable 2,029,030.313 45.1917%
52 BLKINTL 1.789.467.909 39.8560%
52 BLKEML MO-A 123,254,458 2.7452%
52 BLKFUSA MO-A 46986136 1.0465%
52 BLKPAT MO-A 43.307.730 0.9646%
52 BLKMED MO-A 26,014,080 0.5794%
Fondos de Inversion de Deuda 190,257,557 4.2375%
51 BLKGUBL Mo-F AAA2(Mex) 190,257,557 4.2375%
Fondos de Inversion Ext 101.880 0.0023%
565P  BRTOUSA 101.880 0.0023%
TRAC Tit. ref. acciones extr. 1,611,848.059 35.9000%
U B7MX N 617.263.420 13.7480%
U SDMXX N 150,000,882 3.3409%
U IBIMXX N 138,754,680 3.0904%
ISP COMT . 132,013,095 2.9403%
usP I N 95,840,956 2.1346%
1SP  ESGE . 77.146.247 1.7182%
USP  EZU . 64.072.744 14271%
1SP EDMJ N 57,658,258 1.2842%
1P IUHC N 43,980,753 0.9796%
1USP WIS N 40511605 0.9023%
1P 1UCD N 36,373,400 0.8101%
1P IUCM N 33,952,055 0.7562%
1P IUFS N 29,654,583 0.6605%
1P SAWD N 23,049.181 0.5134%
ISP CCAU N 20165371 0.4491%
1P OMXS N 14,086,677 0.3138%
1P UCS N 13.560.727 0.3020%
1P IUES N 11,396,962 0.2538%
1P IUMS N 6342181 01413%
ISP CSUK N 4272.924 0.0952%
1USP  1AUS N 1,661,897 0.0370%
1USP MTUM . 19,444 0.0004%
ISP HDV . 11,666 0.0003%
uSP R . 11477 0.0003%
1SP VLUE . 10642 0.0002%
1USP EWL . 5.206 0.0001%
uSP IVE . 4733 0.0001%
1P XLRE . 4290 0.0001%
U HYMXX N 4221 0.0001%
s EWI . 3.827 0.0001%
U EMBMXX N 3814 0.0001%
ISP EWG . 3215 0.0001%
1USP  EWS . 2032 0.0001%
1P EWH . 1,59 0.0000%
1P SUAS N 1522 0.0000%
1SP EDMW N 892 0.0000%
1P WUS N 886 0.0000%
Ops con Instrumentos Financieros Derivados (14,887.134)
FCSP TY b2 (320.169)
FWDS  USDMXN 240918 (1.308.667)
FWDS  USDMXN 240918 (6.136.435)
FWDS  USDMXN 240918 (8.719.553)
FWDS  USDMXN 240918 (1.942.182)
FWDS  USDMXN 240918 (583.327)
FWDS  USDMXN 240918 1,784,055 0.0397%
FCSP  ES U4 1,055,080 0.0235%
FWDS  USDMXN 240918 830,959 0.0185%
FWDS  USDMXN 240918 252,137 0.0056%
FCSP ES ua 200,968 0.0045%
TOTAL CARTERA 4.489.828,572 100.0000%
ACTIVO NETO 4475434523
Limite maximo Valor Riesao 2.3000%
Promedio 0.8891%
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-Aqo-2024 al 30-Aq0-2024
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