
INGREAL AAA/6 F

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

UDIBONOS BONOS DE DESARROLLO D 776,938,720        86.54%
S   UDIBONO   201210 mxAAA 270,702,049          30.15%
S   UDIBONO   190613 mxAAA 269,367,794          30.00%
S   UDIBONO   171214 mxAAA 233,060,195          25.96%

S0   UDIBONO   121220 mxAAA 1,324,520              0.15%
S   UDIBONO   141218 mxAAA 1,216,223              0.14%

S0   UDIBONO   131219 mxAAA 763,921                 0.09%
S   UDIBONO   401115 mxAAA 504,018                 0.06%

TRACS DEUDA CORPORATIVA 6,105,435            0.68%
1C   UDITRAC   ISHRS BAJB 6,105,435              0.68%

CERT. BURSATILES BANCARIOS 23,315,926          2.60%
94   BACOMER   10U Aaa.mx 23,315,926            2.60%

VALORES PARAESTATALES RENDIM 45,356,472          5.05%
95   PEMEX   10U mxAAA 34,713,682            3.87%
95   CEDEVIS   06-4U mxAAA 6,591,276              0.73%
95   CFECB   09U Aaa.mx 2,921,903              0.33%
95   CEDEVIS   06-3U mxAAA 1,129,611              0.13%

Cert.Burs.Resp.x Hipot. BORHIS 2,988,242            0.33%
97   MTROFCB   08 mxAAA 2,988,242              0.33%

EUROBONOS A MEDIANO PLAZO MXP 29,388,557          3.27%
D8   GS   1-10 A- 22,442,276            2.50%
D8   BARCLAY   5-07 A 6,946,281              0.77%

PAGARE CON RENDIMIENTO LIQUIDA 13,714,013          1.53%
I   BANOBRA   12055 13,714,013            1.53%

TOTAL CARTERA 897,807,365        100.00%
ACTIVO NETO 890,464,560        
VAR ESTABLECIDO $ 56,099,267          6.30%
VAR OBSERVADO PROMEDIO $ 16,217,483          1.82%
Cartera al: 2/Feb/2012

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