INBUREX mxA+f/imxS4

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

DISCRECIONAL

T.VALOR EMISORA CALIF / BURS VALOR TOTAL
Cert. Bursatiles Bancarios 30,096,274 0.574%
94 BINBUR 24 NO APLICA 30,096,274 0.574%
Certificado Bursatil 2,962,747,798 56.497%
91 OSM 15U MxAA- 609,948,004 11.631%
91 RCO 18U MxAAA 518,215,499 9.882%
91 OPI 15U mxAA+ 369,270,080 7.042%
91 FUNO 13U AAA(mMex) 323,371,081 6.166%
91 GCARSO 23 NO APLICA 200,617,100 3.826%
91 FSHOP 19U AA-(mex) 199,752,217 3.809%
91 CIE 24 NO APLICA 150,049,938 2.861%
91 MFRISCO 24-3 NO APLICA 142,507,361 2.717%
91 ELEMAT 23 A(mex) 125,825,384 2.399%
91 MFRISCO 24-2 NO APLICA 117,190,702 2.235%
91 MAYACB 12U AA-(mex) 82,695,787 1.577%
91 GCARSO 24 MxAAA 50,296,920 0.959%
91 RCO 12U MxAAA 37,557,741 0.716%
91 MFRISCO 24 NO APLICA 25,432,302 0.485%
91 NM 24 MxAA+ 10,017,684 0.191%
Certificado Bursatil Descuento 21,545,446 0.411%
92 CFE 04125 mxA-1+ 9,632,800 0.184%
92 CFE 03925 mxA-1+ 6,991,089 0.133%
92 CFE 04025 mxA-1+ 4,921,558 0.094%
Cetes 964,290,928 18.388%
BI CETES 250612 AAA(Mex) 395,366,320 7.539%
BI CETES 250724 AAA(Mex) 362,230,148 6.907%
BI CETES 250515 AAA(Mex) 199,002,780 3.795%
BI CETES 250626 AAA(Mex) 7,691,680 0.147%
Nota Estructurada sin Garantia 21,019,437 0.401%
JE AMX 0129 MxAAA 21,019,437 0.401%
Pag. Med. Pzo. a Descuento 137,532,828 2.623%
93 GCARSO 00125 F1+(mex) 60,267,869 1.149%
93 GCARSO 00225 F1+(mex) 50,329,453 0.960%
93 AMX 02725 mxA-1+ 9,844,575 0.188%
93 AMX 02825 mxA-1+ 9,604,034 0.183%
93 AMX 02625 mxA-1+ 7,486,898 0.143%
Pagare con R. L. V. 251,071,286 4.788%
| BANOBRA 25165 MxAAA 200,050,500 3.815%
| BANOBRA 25265 MxAAA 30,405,231 0.580%
| BANOBRA 25225 mxA-1+ 20,615,555 0.393%
Valores paraestatales Rendim. 641,671,880 12.236%
95 PEMEX 14-2 MxAAA 355,220,990 6.774%
95 CFE 15U MxAAA 286,450,890 5.462%
Reportos 214,100,119 4.083%
LF BONDESF 321021 AAA(mex) 110,027,503 2.098%
IS BPA182 251002 AAA(mex) 104,072,616 1.985%
TOTAL CARTERA 5,244,075,995 100.000%
ACTIVO NETO 5,243,133,578
VAR ESTABLECIDO $ 104,862,672 2.000%
VAR OBSERVADO PROMEDIO $ 8,176,083 0.156%
Cartera al: 24-abr-25




