
INGBONO AAA/5M

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

BONOS 188,918,039        94.45%
M   BONOS   131219 mxAAA 62,775,018            31.38%
M   BONOS   171214 mxAAA 46,889,899            23.44%
M   BONOS   141218 mxAAA 22,498,939            11.25%
M   BONOS   151217 mxAAA 16,506,942            8.25%
M   BONOS   181213 mxAAA 16,117,007            8.06%
M   BONOS   161215 mxAAA 13,157,085            6.58%
M   BONOS   130620 mxAAA 10,973,149            5.49%

UDIBONOS                  UDIS 5,414,151            2.71%
S   UDIBONO   171214 mxAAA 4,136,215              2.07%
S   UDIBONO   190613 mxAAA 1,000,610              0.50%
S   UDIBONO   251204 mxAAA 215,844                 0.11%
S   UDIBONO   351122 mxAAA 31,766                   0.02%
S   UDIBONO   160616 mxAAA 29,716                   0.02%

UDIBONOS BONOS DE DESARROLLO D 76,504                  0.04%
S0   UDIBONO   121220 mxAAA 76,504                   0.04%

REPORTOS 5,614,449            2.81%
LD   BONDESD   111013 mxAAA 5,614,449              2.81%

TOTAL CARTERA 200,023,142        100.00%
ACTIVO NETO 199,292,073        
VAR ESTABLECIDO $ 9,964,604            5.00%
VAR OBSERVADO PROMEDIO $ 3,596,204            2.02%
Cartera al: 26/Feb/2010

Metodo Historico, 28 días con un nivel de confianza al 95% con 500 observaciones.
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