INBURSA

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

DISCRECIONAL

T.VALOR EMISORA: CALIF / BURS VALOR TOTAL
ADR's Internacionales 496,376 0.003%
YYSP  TLEVISA CPO Alta 496,376 0.003%
Acciones Ind.,Com. y de Serv. 11,684,064,466 61.234%
1 GFINBUR o Alta 2,439,626,757 12.786%
1 GCARSO ALl Alta 1,608,328,281 8.429%
1 AMX B Alta 1,563,211,351 8.193%
1 SITES1 Al Alta 1,247,060,497 6.536%
1 ICH B Media 708,162,311 3.711%
1 CIE B Baja 694,131,062 3.638%
1 LASITE * Media 501,024,897 2.626%
1 CABLE CPO Minima 428,098,533 2.244%
1 CHDRAUI B Alta 402,162,678 2.108%
1 MFRISCO Al Baja 256,030,651 1.342%
1 SIMEC B Media 255,224,811 1.338%
1 GIGANTE * Baja 232,919,860 1.221%
1 DINE B Minima 232,509,944 1.219%
1 CYDSASA A Media 139,995,799 0.734%
1 ALFA A Alta 132,797,799 0.696%
1 ACCELSA B Minima 113,955,531 0.597%
1 AGUILAS CPO Media 106,257,284 0.557%
1 ALPEK A Media 96,802,836 0.507%
1 KUuo B Baja 79,387,603 0.416%
1 LIVEPOL C-1 Alta 65,571,008 0.344%
1 ORBIA * Alta 64,034,033 0.336%
1 NEMAK A Media 55,238,154 0.289%
1 KUO A Minima 43,000,000 0.225%
1 LAMOSA * Media 40,799,336 0.214%
1 CMOCTEZ * Media 34,758,160 0.182%
1 DINE A Minima 31,042,264 0.163%
1 CTALPEK A N/A 30,571,475 0.160%
1 TLEVISA CPO Alta 22,745,689 0.119%
1 VOLAR A Alta 17,756,315 0.093%
1 CEMEX CPO Alta 15,154,541 0.079%
1 ARA * Media 8,491,292 0.045%
1 GPROFUT * Baja 5,870,400 0.031%
1 CMR B Baja 4,518,199 0.024%
1 GMXT * Media 2,800,513 0.015%
1 MEGA CPO Alta 2,161,378 0.011%
1 CTAXTEL A Media 798,730 0.004%
1 RCENTRO A Minima 546,695 0.003%
1 POCHTEC B Baja 372,790 0.002%
1 AXTEL CPO Media 145,000 0.001%
1 AZTECA CPO Nula 3
1 GOMO * Nula 3
1 QUMMA B Nula 2
1 ACEYAC * Nula -
Bancarias, Seguros y Fianzas 111,350,000 0.584%
0 GNP * Baja 111,350,000 0.584%
Cert. Burs. Fiduc. Inmob. 68,330,488 0.358%
CF FSITES 20 Minima 68,330,488 0.358%
Cert. Bursatiles Bancarios 150,481,370 0.789%
94 BINBUR 24 MXAAA 150,481,370 0.789%
Certificado Bursatil 771,454,585 4.043%
91 MFRISCO 24-3 NO APLICA 295,193,819 1.547%
91 MFRISCO 24-2 NO APLICA 234,381,403 1.228%
91 GCARSO 24 MXAAA 201,187,680 1.054%
91 MFRISCO 24 NO APLICA 40,691,682 0.213%
Cetes 1,533,149,050 8.035%
Bl CETES 250724 AAA(mMex) 1,027,950,420 5.387%
BI CETES 250515 AAA(mMex) 497,506,950 2.607%
Bl CETES 250626 AAA(mMex) 7,691,680 0.040%
Chequera Euros 12,356,057 0.065%
CHE 40-110 1430783 N/A 12,356,057 0.065%
Chequera dolares 258,259,460 1.353%
CHD 40-110 1430793 N/A 258,259,460 1.353%
Empresas de Servicios Ext. 10,666,942 0.056%
1ESP  ETS AT N/A 10,666,942 0.056%
Empresas del Dow Jones SP 2,350,661,693 12.319%
1ASP  FCC N Nula 1,439,289,386 7.543%
1ASP  TX * Alta 376,944,889 1.976%
1ASP  IMC N N/A 260,759,482 1.367%
1ASP  VZ * Alta 205,373,291 1.076%
1ASP  MBT N Minima 65,693,920 0.344%
1ASP  CABK N Alta 2,598,383 0.014%
1ASP MU * Alta 1,516 0.000%
1ASP X * Alta 827
Pag. Med. Pzo. a Descuento 40,178,579 0.211%
93 GCARSO 00125 F1+(mex) 40,178,579 0.211%
Pagare con R. L. V. 902,416,274 4.729%
! BANOBRA 25165 MXAAA 800,202,002 4.194%
! BANOBRA 25225 MXAAA 51,538,888 0.270%
! BANOBRA 25265 MXAAA 50,675,384 0.266%
Reportos 56,073,162 0.294%
IS BPA182 251002 AAA(mMex) 56,073,162 0.294%
Varios 1,131,069,740 5.928%
FF FIDEAL 20 Minima 1,131,069,740 5.928%
TOTAL CARTERA 19,081,008,241 100.000%
ACTIVO NETO 19,065,239,048
VAR ESTABLECIDO $ 1,143,914,343 6.000%
VAR OBSERVADO PROMEDIO $ 173,638,250 0.911%
Cartera al: 24-abr-25




