
 

               

T.VALOR EMISORA SERIE CALIF / BURS VALOR TOTAL %

Chequera Euros                                    230,493                     0.0043%

CHE 40-002 6474003 230,493                     0.0043%

Chequera dolares                                  1,569,902                  0.0292%

CHD 40-002 6474003 1,569,902                  0.0292%

Acciones del Sistema Internacional de Cotizaciones 5,341,551,406           99.4889%

1ASP MSFT   *      411,941,906              7.6726%

1ASP AMZN   *      365,753,889              6.8123%

1ASP NVDA   *      319,890,512              5.9581%

1ASP META   *      288,045,940              5.3650%

1ASP V      *      226,293,084              4.2148%

1ASP GOOGL  *      223,239,531              4.1579%

1ASP LLY    *      197,358,964              3.6759%

1ASP ICE    *      193,636,052              3.6066%

1ASP AMT    *      164,081,368              3.0561%

1ASP CIEN   *      163,135,715              3.0385%

1ASP THC    *      156,248,380              2.9102%

1ASP SUU    N      152,579,136              2.8419%

1ASP APD    *      150,774,529              2.8083%

1ASP ELV    *      148,553,111              2.7669%

1ASP UNP    *      138,357,165              2.5770%

1ASP SSNC   *      134,824,624              2.5112%

1ASP AIR    N      131,712,071              2.4532%

1ASP ASML   N      131,368,821              2.4468%

1ASP AVGO   *      130,815,564              2.4365%

1ASP CAH    *      127,214,705              2.3694%

1ASP WFC    *      125,591,727              2.3392%

1ASP SPGI   *      121,265,667              2.2586%

1ASP HUM    *      120,593,005              2.2461%

1ASP MRVL1  *      117,807,851              2.1942%

1ASP ICLR   N      108,589,713              2.0225%

1ASP ROST   *      97,933,883                1.8241%

1ASP ROP    *      87,736,539                1.6341%

1ASP SHEL   N      86,073,804                1.6032%

1ASP AMD    *      83,827,301                1.5613%

1ASP KKRC   *      79,717,938                1.4848%

1ASP SHW    *      78,350,494                1.4593%

1ASP INTU   *      77,139,521                1.4368%

1ASP MC     N      74,215,448                1.3823%

1ASP WDC    *      69,718,298                1.2985%

1ASP DLTR   *      57,165,150                1.0647%

Reportos                                          25,639,548                0.4776%

LF  BONDESF 270128 AAA(mex)  25,639,548                0.4776%

TOTAL CARTERA 5,368,991,350           100.0000%

ACTIVO NETO 5,373,766,794           

Límite máximo Valor Riesgo 3.2000%

Promedio 1.6812%

Cartera al: 30-Aug-24

 SUPUESTOS: Nivel de Confianza: 95%, Observaciones: 500,  Ventana de Tiempo: 1 días

 METODOLOGÍA PARA CÁLCULO: VaR Histórico

 FECHA DE CÁLCULO DE VaR PROMEDIO: del 01-Ago-2024 al 30-Ago-2024
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