
INGBONO AAA/5M

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

BONOS 202,451,980        91.46%
M   BONOS   131219 mxAAA 62,818,495            28.38%
M   BONOS   171214 mxAAA 46,932,997            21.20%
M   BONOS   141218 mxAAA 31,593,951            14.27%
M   BONOS   181213 mxAAA 20,435,901            9.23%
M   BONOS   151217 mxAAA 16,531,875            7.47%
M   BONOS   161215 mxAAA 13,162,022            5.95%
M   BONOS   130620 mxAAA 10,976,739            4.96%

UDIBONOS                  UDIS 5,408,276            2.44%
S   UDIBONO   171214 mxAAA 4,130,574              1.87%
S   UDIBONO   190613 mxAAA 999,143                 0.45%
S   UDIBONO   251204 mxAAA 216,850                 0.10%
S   UDIBONO   160616 mxAAA 29,706                   0.01%
S   UDIBONO   351122 mxAAA 32,003                   0.01%

UDIBONOS BONOS DE DESARROLLO D 76,243                  0.03%
S0   UDIBONO   121220 mxAAA 76,243                   0.03%

REPORTOS 13,433,518          6.07%
LD   BONDESD   131121 13,433,518            6.07%

TOTAL CARTERA 221,370,017        100.00%
ACTIVO NETO 212,367,911        
VAR ESTABLECIDO $ 10,618,396          5.00%
VAR OBSERVADO PROMEDIO $ 4,072,524            1.98%
Cartera al: 4/Mar/2010

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