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CARTERA DE VALORES AL 26 AGOSTO DE 2021

CALIFICACION

VALOR

VALOR BURSATILIDAD RAZONABLE DE PART. iResdn
EMPRESAS COMERCIALES 7.83%
1ASP AMZN * N/A 405,023 3.85% 11,834
1ASP MNST * N/A 57,170 0.54% 1,348]
1ASP TGT * N/A 111,498 1.06% 2,674
1ASP VRTX * N/A 157,395 1.49% 4,909)
1ASP WMT * N/A 92,988 0.88% 2,003]
EMPRESAS SERVICIOS 11.12%
1ASP BAH * N/A 57,790 0.55% 1,705]
1ASP CMCSA * N/A 51,646 0.49% 1,402]
1ASP CVS * N/A 148,741 1.41% 3,627]
1ASP DIS * N/A 107,827 1.02% 3,247]
1ASP FB * N/A 155,771 1.48% 4,738]
1ASP GOOGL * N/A 172,758 1.64% 4,642]
1ASP MSFT * N/A 182,657 1.73% 5,424]
1ASP UBER * N/A 84,344 0.80% 4,002]
1ASP OGN * N/A 2,074 0.02% 25
1ASP PYPL * N/A 55,701 0.53% 2,236
1ASP QCOM * N/A 49,273 0.47% 1,647]
1ASP SQ * N/A 53,362 0.51% 2,236
1ASP ZM * N/A 48,539 0.46% 3,080)
EMPRESAS INDUSTRIALES 3.54%
1ASP CAT * N/A 103,205 0.98% 2,791]
1ASP CoP * N/A 57,236 0.54% 2,626)
1ASP FCX * N/A 56,250 0.53% 2,772]
1ASP KHC * N/A 51,399 0.49% 1,490)
1ASP MDLZ * N/A 105,062 1.00% 2,230)
GRUPOS FINANCIEROS 77.52%
1ASP ALLY1 * N/A 57,437 0.55% 2,429)
1ASP KKRC * N/A 49,686 0.47% 1,581]
1ASP SBNY * N/A 57,001 0.54% 1,113]
1ISP DVY * N/A 338,929 3.22% 6,951]
1ISP FLOT * N/A 264,582 2.51% 3,443]
1ISP SPY * N/A 7,213,105 68.50% 126,714
1ISP NXTG * N/A 43,015 0.41% 758
1ISP XPH * N/A 139,068 1.32% 3,196
TOTAL DE RENTA VARIABLE 10,530,532 100.00% 168,751
TOTAL CARTERA $ 10,530,532 100.00% 168,751
Caracterfsticas del Calculo del VaR
Metodologfa: Histérico
Nivel de confianza: 95.00%
Tamafio de la muestra: 500 dfas
Horizonte temporal: 1dia
Promedio de VaR Semanal: 177,061
Promedio % de VaR / Valor Razonable: 1.66%
Maximo % Autorizado: 3.00%




