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VAR historico con 500 escenarios a 1 dia y con un nivel de confianza del 95%

EMISORA

Certificado Bursatil

MFRISCO 22
FORTALE 23
GCARSO 23
ELEMAT 23
AMX 23-3
AMX 22UX
NM 24
Cetes

CETES 240725
CETES 240613
CETES 240516
CETES 241003
CETES 240530
CETES 240627
CETES 241017
CETES 240502
CETES 240808
CETES 240418

Nota Estructurada sin Garantia
AMX 0129

Notas Estruc. Int. a descuento
GS227 240515

Pag. Med. Pzo. a Descuento

GCARSO 00324
GCARSO 00124
GCARSO 00224
AMX 01824
AMX 01924
AMX 00424
AMX 00724
AMX 02324

Pagarecon R. L. V.

BANOBRA 24145
BANOBRA 24185
BANOBRA 24315
BANOBRA 24241
BANOBRA 24195
BANOBRA 24154
BANOBRA 24321
BANOBRA 24161
BANOBRA 24283
BANOBRA 24285

Valores paraestatales Rendim.

PEMEX 14-2
Reportos

BPA182 290927
BONDESF 261231
BONDESD 250220
BONDESF 260226
BPA182 260903

TOTAL CARTERA

ACTIVO NETO

VAR ESTABLECIDO $

VAR OBSERVADO PROMEDIO $
Cartera al:

CORTO PLAZO

CALIF / BURS

NO APLICA
NO APLICA
NO APLICA
A(mex)
MxAAA
MxAAA
mxAA+

AAA(mex)
AAA(mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)

MxAAA

NO APLICA

mMxAAA
F1+(mex)
F1+(mex)
mxA-1+
mxA-1+
mxA-1
mxA-1
mxA-1+

mxA-1+
mxA-1+
mxA-1+
mxA-1+
mxA-1+
mxA-1+
mxA-1+
mxA-1+
mxA-1+
mxA-1+

MXAAA

AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)
AAA(Mex)

4/Abr/2024

VALOR TOTAL

1,908,987,470
824,423,589
400,563,976
342,492,012
250,088,620
50,277,752
31,103,962
10,037,559

8,658,750,802
1,740,122,460
1,468,655,850
990,377,207
710,136,375
688,296,070
682,471,510
659,995,980
644,726,940
625,752,075
448,216,335

29,836,383
29,836,383

100,563,692
100,563,692

917,693,024
301,574,349
271,502,221
251,875,658
49,696,755
24,631,918
6,945,350
6,626,068
4,840,706

3,879,685,558
750,231,041
681,824,710
629,542,554
518,217,677
313,956,105
313,948,476
305,554,697
174,069,365
102,696,554
89,644,379

159,477,798
159,477,798

3,118,399,261
1,489,961,853
1,000,306,084
317,541,920
300,091,749
10,497,655

18,773,393,987
18,764,522,340
15,011,618
2,265,420

10.169%
4.391%
2.134%
1.824%
1.332%
0.268%
0.166%
0.053%

46.122%
9.269%
7.823%
5.275%
3.783%
3.666%
3.635%
3.516%
3.434%
3.333%
2.388%

0.159%
0.159%

0.536%
0.536%

4.888%
1.606%
1.446%
1.342%
0.265%
0.131%
0.037%
0.035%
0.026%

20.666%
3.996%
3.632%
3.353%
2.760%
1.672%
1.672%
1.628%
0.927%
0.547%
0.478%

0.849%
0.849%

16.611%
7.937%
5.328%
1.691%
1.598%
0.056%

100.000%

0.080%
0.012%




