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VAR histérico con 500 escenarios a 1 dia y con un nivel de confianza del 95%

EMISORA

Cedes
CITIMX 25010

Cert. Bursatiles Bancarios
BINBUR 24

Certificado Bursatil

GCARSO 23
SITES1 25
FORD 25
GCARSO 24
MFRISCO 24-3
MFRISCO 24-2
NM 24
Cetes

CETES 260219
CETES 260122
CETES 260319
CETES 251224
CETES 260416
CETES 260205
CETES 260514

Eurobonos a Mediano Plazo MXP
GSG1126 FLOAT

Nota Estructurada sin Garantia
AMX 0129

Pag. Med. Pzo. a Descuento
GCARSO 00625
MFRISCO 00125

Pagare conR. L. V.

BANOBRA 25494
BANOBRA 26101
BANOBRA 26055
BANOBRA 26021
BANOBRA 26052
BANOBRA 26065
BANOBRA 26025
BANOBRA 26095
BANOBRA 26013
BANOBRA 26061
BANOBRA 26022
BANOBRA 26181
BANOBRA 26305
BANOBRA 26092
BANOBRA 25525
Udibonos uDIS
UDIBONO 340824
Reportos

BONDESF 261231
TOTAL CARTERA

ACTIVO NETO

VAR ESTABLECIDO $
VAR OBSERVADO PROMEDIO $
Cartera al:

CORTO PLAZO

CALIF / BURS

mxAAA

NO APLICA

NO APLICA
mxAAA
mxA-1+
mxAAA
NO APLICA
NO APLICA
mxAA+

NO APLICA

mMxAAA

mxAAA
mxA-1+

mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA
mxAAA

AAA(mex)

AAA(mex)

10-dic-25

VALOR TOTAL

200,846,740
200,846,740

251,101,708
251,101,708

832,372,241
200,751,126
175,531,032
150,331,104
150,011,171
100,456,260

45,241,548

10,050,001

2,912,336,875
887,463,360
743,675,025
490,355,650
448,825,770
146,220,570
98,881,000
96,915,500

352,931,982
352,931,982

32,261,603
32,261,603

545,077,266
500,215,040
44,862,226

3,800,943,946
532,108,321
513,998,036
513,734,198
314,936,126
272,963,284
256,355,120
256,299,088
158,219,606
158,130,387
154,008,192
153,974,216
151,155,078
151,113,616
114,855,191
99,093,487

105,007,349
105,007,349

99,695,293
99,695,293

9,132,575,002
9,124,930,419
7,299,944
851,009

2.199%
2.199%

2.750%
2.750%

9.114%
2.198%
1.922%
1.646%
1.643%
1.100%
0.495%
0.110%

31.890%
9.718%
8.143%
5.369%
4.915%
1.601%
1.083%
1.061%

3.865%
3.865%

0.353%
0.353%

5.968%
5.477%
0.491%

41.620%
5.826%
5.628%
5.625%
3.448%
2.989%
2.807%
2.806%
1.732%
1.732%
1.686%
1.686%
1.655%
1.655%
1.258%
1.085%

1.150%
1.150%

1.092%

1.092%

100.000%

0.080%
0.009%




