
INGREAL AA/6M

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

VALORES PARAESTATALES RENDIM. 22,832,080          2.95%
95   PEMEX   10U mxAAA 10,164,674            1.31%
95   CEDEVIS   06-4U mxAAA 8,195,971              1.06%
95   CFECB   09U Aaa.mx 3,047,438              0.39%
95   CEDEVIS   06-3U mxAAA 1,423,997              0.18%

Cert.Burs.Resp.x Hipot. BORHIS 4,255,336            0.55%
97   MTROFCB   08 mxAAA 4,255,336              0.55%

EUROBONOS A MEDIANO PLAZO MXP 5,848,811            0.76%
D8   BARCLAY   5-07 AA 5,848,811              0.76%

PAGARE CON RENDIMIENTO LIQUIDA 77,212,469          9.98%
I   BANOBRA   10091 mxA-1+ 77,212,469            9.98%

BONOS 1,063,983            0.14%
M   BONOS   131219 mxAAA 1,063,983              0.14%

UDIBONOS                  UDIS 659,804,333        85.25%
S   UDIBONO   171214 mxAAA 618,678,540          79.93%
S   UDIBONO   190613 mxAAA 40,048,553            5.17%
S   UDIBONO   160616 mxAAA 942,845                 0.12%
S   UDIBONO   351122 mxAAA 134,395                 0.02%

UDIBONOS BONOS DE DESARROLLO D 2,991,455            0.39%
S0   UDIBONO   131219 mxAAA 2,752,627              0.36%
S0   UDIBONO   121220 mxAAA 238,828                 0.03%

TOTAL CARTERA 774,008,468        100.00%
ACTIVO NETO 774,385,613        
VAR ESTABLECIDO $ 48,786,294          6.30%
VAR OBSERVADO PROMEDIO $ 12,804,435          1.77%
Cartera al: 26/Feb/2010

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