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EMISORA CALIFICACION

VALOR

Finamex‘“”

VALOR BURSATILIDAD RAZONABLE DE PART. ARead:

EMPRESAS COMERCIALES 8.02%
1ASP__ [AMZN * N/A 557,478 4.14% 16,279
1ASP__ |MNST * N/A 72,482 0.54% 1,708
1ASP__|TGT * N/A 119,010 0.88% 2,852
1ASP__|VRTX * N/A 197,045 1.46% 6,142
1ASP__|WMT * N/A 133,807 0.99% 2,881

EMPRESAS SERVICIOS 1151%
1ASP__ |BAH * N/A 57,559 0.43% 1,698
1ASP___|CMCSA * N/A 69,443 0.52% 1,884
1ASP__|cvs * N/A 213,343 1.58% 5199
1ASP___|DIS * N/A 134,682 1.00% 4,053
1ASP__|FB * N/A 213,276 1.58% 6,483
1ASP___|GOOGL * N/A 232,413 1.73% 6,241
1ASP__ |MSFT * N/A 248,501 1.85% 7,374
1ASP___ |UBER * N/A 127,305 0.95% 5,964
1ASP___|OGN * N/A 2,041 0.02% 26
1ASP___|PYPL * N/A 69,547 0.52% 2,790
1ASP___|QCOM * N/A 70,684 0.52% 2,362
1ASP__[SQ * N/A 64,586 0.48% 2,790
1ASP__ [zM * N/A 46,499 0.35% 2,988

EMPRESAS INDUSTRIALES 3.48%
1ASP__|CAT * N/A 139,714 1.04% 3,776
1ASP__|FCX * N/A 72,331 0.54% 3,562
1ASP___|KHC * N/A 65,033 0.48% 1,884
1ASP__|LMT * N/A 57,791 0.43% 1,516
1ASP__ [MDLZ * N/A 133,345 0.99% 2,828

GRUPOS FINANCIEROS 77.00%
1ASP__ |ALLYL * N/A 70,099 0.52% 2,963
1ASP__ [BX * N/A 73,206 0.54% 2,268
1ASP__ |KKRC * N/A 49,050 0.36% 1,560
1ASP__ [SBNY * N/A 109,341 0.81% 2,137
11SP DVY * N/A 336,512 2.50% 6,897
11SP FLOT * N/A 277,314 2.06% 3,607
11SP SPY * N/A 9,202,189 68.33% 161,558
11SP NXTG * N/A 71,610 0.53% 1,262
11SP XPH * N/A 180,108 1.34%

220,552
TOTAL DE RENTA VARIABLE 13,467,344 100.00%
220,552
TOTAL CARTERA $ 13,467,344 100.00% 18,609

Caracterfsticas del Calculo del VaR

Metodologfa:

Histérico

Nivel de confianza:

95.00%

Tamafio de la muestra:

500 dias

Horizonte temporal:

1 dia

Promedio de VaR Mensual:

227,859

Promedio % de VaR / Valor Razonable:

1.63%

Méaximo % Autorizado:

3.00%




