
INGREAL AAA/6F

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

VALORES GUBERNAMENTALES
M   BONOS   171214 mxAAA 4,394                      0.510%
M   BONOS   181213 mxAAA 2,298                      0.267%
S   UDIBONO   201210 mxAAA 258,433                  30.016%
S   UDIBONO   190613 mxAAA 254,749                  29.588%
S   UDIBONO   171214 mxAAA 217,314                  25.240%
S   UDIBONO   160616 mxAAA 10,176                    1.182%
S0   UDIBONO   131219 mxAAA 3,735                      0.434%
S0   UDIBONO   121220 mxAAA 1,312                      0.152%
S   UDIBONO   141218 mxAAA 1,189                      0.138%
S   UDIBONO   401115 mxAAA 481                       0.056%

754,081                87.583%

VALORES PRIVADOS
1C   UDITRAC   ISHRS BAJB 5,956                      0.692%
94   BACOMER   10U Aaa.mx 22,616                    2.627%
95   PEMEX   10U mxAAA 33,289                    3.866%
95   CEDEVIS   06-4U mxAAA 6,467                      0.751%
95   CFECB   09U Aaa.mx 2,844                      0.330%
95   CEDEVIS   06-3U mxAAA 1,107                      0.129%
97   MTROFCB   08 mxAAA 3,054                      0.355%
D8   GS   1-10 A- 21,529                    2.500%
D8   BARCLAY   5-07 A 6,713                      0.780%
I   NAFIN   12011 mxA-1+ 3,342                    0.387%

106,917                12.417%

TOTAL CARTERA 860,998                100.000%
ACTIVO NETO 858,433                
VAR ESTABLECIDO $ 54,081                  6.30%
VAR OBSERVADO PROMEDIO $ 16,935                  2.04%
Cartera al: 30/Dic/2011

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