
ING-USD AA/6M

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

INVERSION EN DOLARES 58,691,513          23.69%
CHD   37-006   5193582 32,442,138            13.09%
CHD   37-135   6009248 13,534,591            5.46%
CHD   37-006   5193580 12,714,784            5.13%

BONOS DE DESARROLLO  GOB. FED. 132,985,246        53.67%
D1SP   MEXK40   130116 BBB 45,727,297            18.45%
D1SP   MEXL23   150303 BBB 27,331,691            11.03%
D1SP   MEXQ10   140115 BBB 19,060,208            7.69%
D1SP   MEXA88   160915 BBB 17,003,066            6.86%
D1SP   MEXU22   170115 BBB 16,798,051            6.78%
D1SP   MEXF54   110114 BBB 7,064,933              2.85%

EUROBONOS 55,102,659          22.24%
D2SP   PEMEJ73   100615 BBB+ 41,292,000            16.66%
D2SP   AMXLH88   150115 BBB+ 6,982,243              2.82%
D2SP   TFONS24   150127 BBB+ 6,828,416              2.76%

REPORTOS 1,013,140            0.41%
LD   BONDESD   131121 1,013,140              0.41%

TOTAL CARTERA 247,792,558        100.00%
ACTIVO NETO 223,550,142        
VAR ESTABLECIDO $ 6,706,504            3.00%
VAR OBSERVADO PROMEDIO $ 4,908,999            2.21%
Cartera al: 4/Mar/2010

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