
ING2042

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

TRAC Tit. ref. acciones extr. 133,980,191        27.07%
1ISP   VTI   * 39,038,085            7.89%
1ISP   IYR   * 37,263,858            7.53%
1ISP   VEA   * 36,666,137            7.41%
1ISP   EWZ   * 11,470,890            2.32%
1ISP   LQD   * 4,615,080              0.93%
1ISP   EWC   * 4,083,925              0.83%
1ISP   VWO   * 842,216                 0.17%

SOCIEDAD DE INVERSION DE DEUDA 230,616,564        46.60%
51   INGCORP   BOE1 A/5F 99,156,325            20.04%
51   INGBONO   BOE1 AAA/6F 42,225,060            8.53%
51   ING-1E   BOE1 AAA/3F 41,339,373            8.35%
51   INGREAL   BOE1 AAA/6F 32,938,092            6.66%
51   ING-USD   BOE AAA/6F 14,957,714            3.02%

Soc. de Inv. de Rta. Variable 96,916,022          19.58%
52   ING-PAT   B1 96,916,022            19.58%

FONDOS EXTRANJEROS 33,370,485          6.74%
56SP   MFMGEAA   LX 33,370,485            6.74%

TOTAL CARTERA 494,883,263        100.00%
ACTIVO NETO 495,500,501        
VAR ESTABLECIDO $ 44,595,045          9.00%
VAR OBSERVADO PROMEDIO $ 16,860,437          3.40%
Cartera al: 2/Feb/2012

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