DINBUR2 mXxAAAf/MxS1

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

CORTO PLAZO

T.VALOR EMISORA CALIF / BURS VALOR TOTAL
Cert. Bursatiles Bancarios 25,080,228 1.977%
94 BINBUR 24 NO APLICA 25,080,228 1.977%
Certificado Bursatil 157,984,338 12.455%
91 CIE 24 NO APLICA 75,024,969 5.915%
91 GCARSO 23 NO APLICA 50,154,275 3.954%
91 GCARSO 24 mxAAA 10,059,384 0.793%
91 NM 24 MxAA+ 10,017,684 0.790%
91 MFRISCO 24-2 NO APLICA 5,095,248 0.402%
91 MFRISCO 24-3 NO APLICA 5,089,549 0.401%
91 MFRISCO 24 NO APLICA 2,543,230 0.200%
Certificado Bursatil Descuento 34,778,948 2.742%
92 CFE 04125 mxA-1+ 14,449,200 1.139%
92 CFE 03925 mxA-1+ 10,486,633 0.827%
92 CFE 04025 mxA-1+ 9,843,115 0.776%
Cetes 382,725,492 30.172%
BI CETES 250612 AAA(mMex) 148,262,370 11.688%
BI CETES 250724 AAA(mMex) 127,270,052 10.033%
BI CETES 250515 AAA(mMex) 99,501,390 7.844%
BI CETES 250626 AAA(mMex) 7,691,680 0.606%
Pag. Med. Pzo. a Descuento 181,447,816 14.304%
93 GCARSO 00225 F1+(mex) 80,527,124 6.348%
93 GCARSO 00125 F1+(mex) 60,267,869 4.751%
93 AMX 02725 mxA-1+ 14,766,863 1.164%
93 AMX 02825 mxA-1+ 14,406,050 1.136%
93 AMX 02625 mxA-1+ 11,479,910 0.905%
Pagarecon R. L. V. 381,847,169 30.102%
| BANOBRA 25165 mxAAA 300,075,751 23.656%
| BANOBRA 25225 mxA-1+ 41,231,110 3.250%
| BANOBRA 25265 mxAAA 40,540,307 3.196%
Reportos 104,628,535 8.248%
IS BPA182 251002 AAA(mMex) 104,628,535 8.248%
TOTAL CARTERA 1,268,492,527 100.000%
ACTIVO NETO 1,267,929,472
VAR ESTABLECIDO $ 1,267,929 0.100%
VAR OBSERVADO PROMEDIO $ 164,013 0.013%
Cartera al: 24-abr-25




