
ING-GOB AAA/4M

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

CETES CERTIFICADOS DE LA TESOR 199,237,684        17.21%
BI   CETES   100311 mxAAA 99,616,962            8.61%
BI   CETES   100506 mxAAA 51,322,761            4.43%
BI   CETES   100114 mxAAA 45,377,762            3.92%
BI   CETES   091119 mxAAA 2,920,199              0.25%

BONDES D 24,979,408          2.16%
LD   BONDESD   121004 mxAAA 24,979,408            2.16%

BONDE182 BONOS DE DESARROLLO D 57,478,157          4.97%
LS   BOND182   090813 mxAAA 30,668,180            2.65%
LS   BOND182   100114 mxAAA 16,441,072            1.42%
LS   BOND182   100603 mxAAA 10,368,905            0.90%

BONOS 50,060,042          4.32%
M   BONOS   110623 mxAAA 50,060,042            4.32%

BONOS 10 AÑOS 337,000               0.03%
M0   BONOS   121220 mxAAA 337,000                 0.03%

BONOS 7 AÑOS 790,117,550        68.25%
M7   BONOS   091224 mxAAA 790,117,550          68.25%

UDIBONOS                  UDIS 5,104,961            0.44%
S   UDIBONO   120621 mxAAA 5,104,961              0.44%

REPORTOS 30,394,109          2.63%
M   BONOS   110623 30,394,109            2.63%

TOTAL CARTERA 1,157,708,910     100.00%
ACTIVO NETO 1,157,355,232     
VAR ESTABLECIDO $ 1,157,355            0.10%
VAR OBSERVADO PROMEDIO $ 251,269               0.02%
Cartera al: 14/May/2009

Metodo Historico, 1 día con un nivel de confianza al 95% con 500 observaciones.
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