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Empresas del Dow Jones SP
GOOG
\Y,

KO
MSFT
JINJ
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TRAC Tit. ref. acciones extr.

SHV *
Reportos
BPAG91 201224

TOTAL CARTERA

ACTIVO NETO

VAR ESTABLECIDO $

VAR OBSERVADO PROMEDIO $
Cartera al:

N/A

N/A

N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A
N/A

N/A

CALIF / BURS

AAA(Mex)

19/May/2016

VALOR TOTAL

65,586
65,586

10,544,574
10,544,574

2,170,778,050
148,521,537
142,823,618
135,106,892
131,640,832
129,224,907
126,675,006
98,467,184
87,840,197
86,378,509
74,940,331
74,425,352
71,642,535
70,857,475
67,741,314
67,260,699
65,529,054
64,794,777
64,726,879
63,645,838
62,475,758
55,396,697
51,467,659
48,405,311
47,405,003
46,213,350
34,243,740
30,047,500
22,880,098

112,980,674
112,980,674

7,427,708
7,427,708

2,301,796,592
2,299,744,479
114,987,224
28,637,496

0.00%
0.00%

0.46%
0.46%

94.31%
6.45%
6.21%
5.87%
5.72%
5.61%
5.50%
4.28%
3.82%
3.75%
3.26%
3.23%
3.11%
3.08%
2.94%
2.92%
2.85%
2.82%
2.81%
2.77%
2.71%
2.41%
2.24%
2.10%
2.06%
2.01%
1.49%
1.31%
0.99%

4.91%
4.91%

0.32%
0.32%

100.00%

5.00%
1.21%

La metodologia utilizada para calcular el VaR es paramétrica al 95% de confianza con un afio de historia y con un
horizonte temporal de 1 dia.

Clasificacion: Discrecionales Renta Variable.
Esta cartera se actualiza el ultimo dia habil de cada semana




