INBURSA

VAR histérico con 500 escenarios y con un nivel de

fianza del 95%

DISCRECIONAL

T.VALOR EMISORA: CALIF / BURS VALOR TOTAL
ADR's Internacionales 703,728 0.004%
YYSP  TLEVISA CPO Alta 703,728 0.004%
Acciones Ind.,Com. y de Serv. 11,132,947,081 61.046%
1 GFINBUR o Alta 2,313,536,729 12.686%
1 GCARSO ALl Alta 1,591,872,990 8.729%
1 AMX B N/A 1,265,753,139 6.941%
1 SITES1 Al Alta 1,200,625,369 6.583%
1 ICH B Media 790,189,946 4.333%
1 CIE B Baja 595,535,568 3.266%
1 CHDRAUI B Alta 496,367,259 2.722%
1 CABLE CPO Minima 434,927,299 2.385%
1 LASITE B-1 Alta 412,183,037 2.260%
1 DINE B Minima 329,839,688 1.809%
1 SIMEC B Baja 301,732,962 1.655%
1 GIGANTE * Baja 273,104,935 1.498%
1 MFRISCO Al Media 249,985,508 1.371%
1 CYDSASA A Baja 158,277,603 0.868%
1 ALPEK A Alta 120,497,584 0.661%
1 ALFA A Alta 96,649,953 0.530%
1 ACCELSA B Minima 94,549,230 0.518%
1 KUuo B Baja 82,292,028 0.451%
1 NEMAK A Alta 47,404,312 0.260%
1 LAMOSA * Media 45,568,089 0.250%
1 KUuo A Baja 45,000,000 0.247%
1 DINE A Minima 43,741,372 0.240%
1 TLEVISA CPO Alta 31,563,006 0.173%
1 CMOCTEZ * Media 28,065,075 0.154%
1 CEMEX CPO Alta 24,104,320 0.132%
1 AGUILAS CPO Alta 20,096,553 0.110%
1 ARA * Media 7,265,644 0.040%
1 ORBIA * Alta 6,546,114 0.036%
1 CMR B Minima 6,534,114 0.036%
1 GPROFUT * Minima 5,299,262 0.029%
1 GMXT * Media 3,145,001 0.017%
1 RCENTRO A Minima 2,978,800 0.016%
1 VOLAR A Alta 2,764,922 0.015%
1 CTAXTEL A N/A 1,757,897 0.010%
1 AZTECA CPO Media 1,743,684 0.010%
1 POCHTEC B Baja 741,814 0.004%
1 AXTEL CPO Media 399,610 0.002%
1 GMEXICO B Alta 306,660 0.002%
1 GOMO * Nula 3
1 QUMMA B Nula 2
1 ACEYAC * Nula -
Bancarias, Seguros y Fianzas 119,000,000 0.653%
0 GNP * Media 119,000,000 0.653%
Cert. Burs. Fiduc. Inmob. 73,218,402 0.401%
CF FSITES 20 Minima 73,218,402 0.401%
Cetes 731,453,353 4.011%
Bl CETES 240627 AAA(mMex) 194,991,860 1.069%
BI CETES 240725 AAA(mMex) 193,346,940 1.060%
Bl CETES 241017 AAA(mMex) 94,285,140 0.517%
Bl CETES 240516 AAA(mMex) 52,981,058 0.291%
BI CETES 240502 AAA(mMex) 49,594,380 0.272%
Bl CETES 240530 AAA(mMex) 49,164,005 0.270%
BI CETES 240613 AAA(mMex) 48,955,195 0.268%
BI CETES 240808 AAA(mMex) 48,134,775 0.264%
Chequera Euros 60,599,947 0.332%
CHE 40-110 1430783 N/A 60,599,947 0.332%
Chequera dolares 924,644,513 5.070%
CHD 40-110 1430793 N/A 924,644,513 5.070%
Empresas de Servicios Ext. 6,264,378 0.034%
1ESP N/A 6,264,378 0.034%
Empresas de Servicios Ext. Fix 72,383,150 0.397%
1E BBVA * Media 72,383,150 0.397%
Empresas del Dow Jones SP 1,710,641,356 9.380%
1ASP N Alta 859,337,241 4.712%
1ASP  TX * Alta 461,720,012 2.532%
1ASP  CABK N Alta 305,838,952 1.677%
1ASP  MBT N Alta 55,710,446 0.305%
1ASP  TKC N Alta 28,031,961 0.154%
1ASP MU * Alta 2,061 0.000%
1ASP X * Alta 682
Pag. Med. Pzo. a Descuento 405,931,104 2.226%
93 MFRISCO 00223 NO APLICA 305,406,321 1.675%
93 GCARSO 00324 MXAAA 100,524,783 0.551%
Pagare con R. L. V. 1,773,319,937 9.724%
! BANOBRA 24145 mxA-1+ 680,209,477 3.730%
! BANOBRA 24161 mxA-1+ 284,840,779 1.562%
! BANOBRA 24321 mxA-1+ 203,703,131 1.117%
! BANOBRA 24241 mxA-1+ 155,465,303 0.852%
! BANOBRA 24285 mxA-1+ 137,103,167 0.752%
! BANOBRA 24195 mxA-1+ 104,652,034 0.574%
! BANOBRA 24154 mxA-1+ 104,649,491 0.574%
! BANOBRA 24283 mxA-1+ 102,696,554 0.563%
Reportos 39,833,993 0.218%
LD BONDESD 250220 AAA(mMex) 39,833,993 0.218%
Varios 1,186,030,625 6.503%
FF FIDEAL 20 Baja 1,186,030,625 6.503%
TOTAL CARTERA 18,236,971,568 100.000%
ACTIVO NETO 18,237,137,170
VAR ESTABLECIDO $ 1,094,228,230 6.000%
VAR OBSERVADO PROMEDIO $ 159,661,037 0.878%
Cartera al: 4/Abr/2024




