
ING-USD AA/6M

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

INVERSION EN DOLARES 30,669,804          15.61%
CHD   37-135   6009248 13,599,953            6.92%
CHD   37-006   5193580 12,775,718            6.50%
CHD   37-006   5193582 4,294,133              2.19%

BONOS DE DESARROLLO  GOB. FED. 109,834,312        55.89%
D1SP   MEXL23   150303 BBB 28,183,993            14.34%
D1SP   MEXK40   130116 BBB 21,549,284            10.97%
D1SP   MEXQ10   140115 BBB 19,174,105            9.76%
D1SP   MEXA88   160915 BBB 16,993,422            8.65%
D1SP   MEXU22   170115 BBB 16,844,016            8.57%
D1SP   MEXF54   110114 BBB 7,089,492              3.61%

EUROBONOS 55,332,306          28.16%
D2SP   PEMEJ73   100615 BBB+ 41,488,751            21.11%
D2SP   AMXLH88   150115 BBB+ 7,004,098              3.56%
D2SP   TFONS24   150127 BBB+ 6,839,457              3.48%

REPORTOS 686,107               0.35%
LD   BONDESD   111013 mxAAA 686,107                 0.35%

TOTAL CARTERA 196,522,530        100.00%
ACTIVO NETO 218,785,157        
VAR ESTABLECIDO $ 6,563,555            3.00%
VAR OBSERVADO PROMEDIO $ 4,980,383            2.55%
Cartera al: 26/Feb/2010

Metodo Historico, 7 días con un nivel de confianza al 95% con 500 observaciones.
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