INBURLP

T.VALOR EMISORA SERIE CALIF / BURS

Certificado Bursatil

90 CBPF 48 AAA(MEX)
Certificado Bursatil

91 FICCB 08 Aaa.mx

91 BIMBO o9uU MXAA+

91 FICCB 08-2 Aaa.mx

91 CREYCB 06 mxD
Cert. Bursatiles Bancarios

94 BINBUR 11-2 MXAAA
Cetes

Bl CETES 120712

Pagare conR. L. V.
| NAFIN 12075

Bonos Gob. Fed. Tasa fija

M BONOS 181213

M BONOS 241205
NO CLASIFICADOS

LD BONDESD 121129

LD BONDESD 130725

LD BONDESD 130131

95 CFEHCB 07-2 AAA(MEX)

95 CFEHCB 07 AAA(MEX)
TOTAL CARTERA

VAR ESTABLECIDO $
VAR OBSERVADO PROMEDIO $

nivel de confianza del 95%.
Cartera al: 2/Feb/2012

Calificacion : AA/6 S&P Escala Standard and Poor's mxAAf/mxS5 Clasificacion : LARGO PLAZO

VALOR TOTAL
5,102,599 2.29%
5,102,599 2.29%
29,189,510 13.08%
18,603,638 8.33%
8,183,168 3.67%
1,821,053 0.82%
581,651 0.26%
20,028,864 8.97%
20,028,864 8.97%
25,078,650 11.24%
25,078,650 11.24%
25,067,115 11.23%
25,067,115 11.23%
56,662,017 25.38%
52,158,059 23.37%
4,503,958 2.02%
62,093,808 27.82%
25,155,859 11.27%
12,137,954 5.44%
7,491,660 3.36%
8,773,391 3.93%
8,534,944 3.82%
223,222,561 100.00%
4,463,449 2.00%
440,665 0.20%

Metodologia para calculo de VaR: VaR histérico con 500 escenarios a un dia y con un




