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T.VALOR EMISORA SERIE CALIF /| BURS VALOR TOTAL
Chequera Euros 227,848 0.0043%
CHE 40-002 6474003 227,848 0.0043%
Chequera dolares 4,527,108 0.0853%
CHD 40-002 6474003 4,527,108 0.0853%
Acciones del Sistema Internacional de Cotizaciones 5,204,245,915 98.0369%
1ASP  MSFT * 423,992,794 7.9871%
1ASP  AMZN * 380,762,077 7.1728%
1ASP  NVDA * 309,140,605 5.8236%
1ASP  META * 302,344,310 5.6955%
1ASP V * 228,579,572 4.3060%
1ASP  GOOGL * 216,824,814 4.0845%
1ASP ICE * 186,366,460 3.5108%
1ASP  LLY * 184,104,015 3.4681%
1ASP CIEN * 174,080,582 3.2793%
1ASP  AMT * 166,498,163 3.1365%
1ASP CAH * 159,066,041 2.9965%
1ASP  APD * 152,255,849 2.8682%
1ASP ELV * 140,456,297 2.6459%
1ASP SUU N 138,940,768 2.6174%
1ASP SSNC * 134,359,387 2.5310%
1ASP  AVGO * 131,645,376 2.4799%
1ASP  UNP * 131,364,240 2.4746%
1ASP AIR N 125,154,317 2.3576%
1ASP  SPGI * 121,220,914 2.2835%
1ASP  ASML N 119,609,608 2.2532%
1ASP  WFC * 117,302,898 2.2097%
1ASP  MRVL1 * 113,241,024 2.1332%
1ASP THC * 112,627,516 2.1217%
1ASP  HUM * 103,882,844 1.9569%
1ASP ICLR N 99,300,070 1.8706%
1ASP  ROST * 98,284,620 1.8515%
1ASP ROP * 86,866,139 1.6364%
1ASP AMD * 86,558,564 1.6306%
1ASP KKRC * 83,711,543 1.5770%
1ASP HES * 83,069,027 1.5648%
1ASP  SHW * 78,835,987 1.4851%
1ASP INTU * 78,368,384 1.4763%
1ASP WDC * 68,628,141 1.2928%
1ASP MC N 66,802,972 1.2584%
Reportos 99,455,835 1.8735%
LF BONDESF 270318 AAA(mex) 83,163,109 1.5666%
LF BONDESF 270422 AAA(mex) 16,292,726 0.3069%
TOTAL CARTERA 5,308,456,705 100.0000%
ACTIVO NETO 5,286,502,998
Limite méximo Valor Riesgo 3.2000%
Promedio 1.6430%
Cartera al: 19-Sep-24
SUPUESTOS: Nivel de Confianza: 95%, Observaciones: 500, Ventana de Tiempo: 1 dias
METODOLOGIA PARA CALCULO: VaR Histérico
FECHA DE CALCULO DE VaR PROMEDIO: del 13-Sep-2024 al 19-Sep-2024
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