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T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

TRAC Tit. ref. acciones extr. 116,131,619        21.84%
1ISP   VTI   * 33,673,156            6.33%
1ISP   VEA   * 31,635,681            5.95%
1ISP   IYR   * 26,573,375            5.00%
1ISP   LQD   * 11,351,005            2.13%
1ISP   EWZ   * 8,646,618              1.63%
1ISP   EWC   * 3,523,908              0.66%
1ISP   VWO   * 727,876                 0.14%

SOCIEDAD DE INVERSION DE DEUDA 324,908,012        61.09%
51   INGCORP   BOE1 A/5F 109,318,586          20.55%
51   INGREAL   BOE1 AAA/6F 77,630,312            14.60%
51   INGBONO   BOE1 AAA/6F 51,602,107            9.70%
51   ING-1E   BOE1 AAA/3F 45,091,734            8.48%
51   ING-USD   BOE AAA/6F 41,265,273            7.76%

Soc. de Inv. de Rta. Variable 71,008,959          13.35%
52   ING-PAT   B1 71,008,959            13.35%

FONDOS EXTRANJEROS 19,807,868          3.72%
56SP   MFMGEAA   LX 19,807,868            3.72%

TOTAL CARTERA 531,856,458        100.00%
ACTIVO NETO 532,879,308        
VAR ESTABLECIDO $ 31,972,758          6.00%
VAR OBSERVADO PROMEDIO $ 12,478,714          2.34%
Cartera al: 2/Feb/2012

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