
ING-USD AAA/6 F

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

INVERSION EN DOLARES 33,689,554          14.73%
CHD   37-006   5193582 20,414,820            8.92%
CHD   37-006   5193580 13,274,734            5.80%

BONOS DE DESARROLLO  GOB. FED. 166,462,331        72.76%
D1SP   MEXK40   130116 BBB 65,058,040            28.44%
D1SP   MEXL23   150303 BBB 50,911,494            22.25%
D1SP   MEXU22   170115 BBB 18,372,595            8.03%
D1SP   MEXA88   160915 BBB 18,153,793            7.94%
D1SP   MEXF54   110114 BBB 13,966,409            6.11%

EUROBONOS 17,956,217          7.85%
D2SP   AMXLH88   150115 A- 7,546,819              3.30%
D2SP   TFONS24   150127 A- 7,359,706              3.22%
D2SP   PEMEB78   101013 BBB 3,049,692              1.33%

REPORTOS 10,671,732          4.67%
IS   BPA182   150319 mxAAA 10,671,732            4.67%

TOTAL CARTERA 228,779,832        100.00%
ACTIVO NETO 225,463,821        
VAR ESTABLECIDO $ 6,763,915            3.00%
VAR OBSERVADO PROMEDIO $ 5,893,294            2.67%
Cartera al: 31/Ago/2010

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