
TV EMISORA SERIE CAL/BURS IMPORTE % TV EMISORA SERIE CAL/BURS IMPORTE % TV EMISORA SERIE CAL/BURS IMPORTE % TV EMISORA SERIE CAL/BURS IMPORTE %
INSTRUMENTOS DE RENTA VARIABLE

Bondes D Bonos Prot. Ahorro pago Trim.                     Bondes D
LD  BONDESD 260212 AAA(mex)  8,509 0.06 IQ  BPAG91 270107 AAA(mex)  350,188 11.93 LD  BONDESD 260409 AAA(mex)  200,006 1.16 TRAC Tit. ref. acciones extr.                     

IQ  BPAG91 260507 AAA(mex)  253,697 8.65 LD  BONDESD 260806 AAA(mex)  30,124 0.18 1ISP ACWI   *      N/A       8,561 13.72
Bonos Gob. Fed. Tasa fija                         IQ  BPAG91 280106 AAA(mex)  99,890 3.40 LD  BONDESD 260611 AAA(mex)  8,034 0.05 1ISP VT     *      N/A       7,746 12.41
M   BONOS  270603 AAA(mex)  10,120 0.07 IQ  BPAG91 270506 AAA(mex)  25,369 0.86 1ISP BIL    *      N/A       6,920 11.09

Bonos Prot. Ahorro pago Trim.                     1ISP VWO    *      N/A       4,830 7.74
Bonos Prot. Ahorro pago Trim.                     Bonos Prot.Ahorro pago mensual                    IQ  BPAG91 260507 AAA(mex)  761,091 4.43 1ISP IVE    *      N/A       4,585 7.35
IQ  BPAG91 270107 AAA(mex)  250,134 1.70 IM  BPAG28 270506 AAA(mex)  189,721 6.47 IQ  BPAG91 270107 AAA(mex)  317,027 1.85 1ISP IWD    *      N/A       4,341 6.96
IQ  BPAG91 280106 AAA(mex)  203,776 1.38 IM  BPAG28 260205 AAA(mex)  100,157 3.41 1ISP EFA    *      N/A       3,213 5.15
IQ  BPAG91 280511 AAA(mex)  45,434 0.31 IM  BPAG28 270204 AAA(mex)  100,060 3.41 Bonos Prot.Ahorro pago mensual                    1ISP BB3M   N      N/A       2,324 3.72
IQ  BPAG91 270909 AAA(mex)  12,269 0.08 IM  BPAG28 260806 AAA(mex)  4,016 0.14 IM  BPAG28 260507 AAA(mex)  1,506,935 8.77 1ISP DVY    *      N/A       2,294 3.68

IM  BPAG28 270204 AAA(mex)  800,482 4.66 1ISP XLF    *      N/A       2,222 3.56
Bonos Prot.Ahorro pago mensual                    CEBURES                                           IM  BPAG28 260806 AAA(mex)  486,953 2.83 1ISP QQQM   *      N/A       1,857 2.98
IM  BPAG28 270506 AAA(mex)  823,787 5.59 CD  NAFR   24S    AAA(mex)  40,029 1.36 IM  BPAG28 261105 AAA(mex)  300,759 1.75 1ISP XLI    *      N/A       1,592 2.55
IM  BPAG28 270204 AAA(mex)  700,422 4.75 CD  BACMEXT 24X    AAA(mex)  30,038 1.02 IM  BPAG28 270506 AAA(mex)  249,632 1.45 1ISP JQUA   *      N/A       1,460 2.34
IM  BPAG28 270805 AAA(mex)  436,441 2.96 CD  BANOB  24     AAA(mex)  24,222 0.83 IM  BPAG28 260205 AAA(mex)  200,314 1.17 1ISP SHV    *      N/A       1,331 2.13
IM  BPAG28 260507 AAA(mex)  350,885 2.38 IM  BPAG28 270805 AAA(mex)  120,009 0.70 1ISP VOO    *      N/A       1,281 2.05
IM  BPAG28 280203 AAA(mex)  174,666 1.18 Cedes IM  BPAG28 271104 AAA(mex)  2,000 0.01 1ISP JVAL   *      N/A       1,145 1.84
IM  BPAG28 271104 AAA(mex)  150,037 1.02 F   BMONEX 30851  AAA(mex)  270,527 9.22 1ISP XLP    *      N/A       849 1.36
IM  BPAG28 260205 AAA(mex)  75,118 0.51 F   BINVEX 25020  F1+(mex)  115,216 3.93 BONDES F                                          1ISP SDVY   *      N/A       780 1.25

LF  BONDESF 261231 AAA(mex)  1,495,893 8.71 1ISP IJH    *      N/A       775 1.24
CEBURES                                           Cert. Bursatiles Bancarios                        LF  BONDESF 260604 AAA(mex)  1,257,234 7.32 1ISP SPSM   *      N/A       744 1.19
CD  NAFR   23-3S  AAA(mex)  150,903 1.02 94  BBVAMX 22X    AAA(mex)  60,186 2.05 LF  BONDESF 270318 AAA(mex)  702,378 4.09 1ISP USMV   *      N/A       740 1.19
CD  BANOB  25     AAA(mex)  150,554 1.02 94  SCOTIAB 25     AAA(mex)  50,082 1.71 LF  BONDESF 261203 AAA(mex)  611,552 3.56 1ISP ACWV   *      N/A       690 1.11
CD  BACMEXT 24X    AAA(mex)  70,088 0.48 94  BANORTE 24X    AAA(mex)  25,138 0.86 LF  BONDESF 270225 AAA(mex)  599,976 3.49 1ISP EEMV   *      N/A       527 0.84
CD  NAFR   24S    AAA(mex)  70,051 0.48 94  SCOTIAB 24     AAA(mex)  24,094 0.82 LF  BONDESF 261001 AAA(mex)  414,010 2.41 1ISP RSP    *      N/A       525 0.84
CD  BANOB  24     AAA(mex)  58,133 0.39 94  BBVAMX 24     AAA(mex)  15,086 0.51 LF  BONDESF 260423 AAA(mex)  397,488 2.31 1ISP EWJ    *      N/A       386 0.62
CD  BACMEXT 24-3X  Aaa.mx    50,202 0.34 LF  BONDESF 270520 AAA(mex)  350,511 2.04 1ISP XLV    *      N/A       374 0.60
CD  NAFR   24-2S  AAA(mex)  45,157 0.31 Certificado Bursatil                              LF  BONDESF 270617 AAA(mex)  340,419 1.98
CD  NAFR   25     AAA(mex)  25,118 0.17 91  GAP    21V    Aaa.mx    60,171 2.05 LF  BONDESF 270422 AAA(mex)  332,464 1.93 Reportos                      

91  KOF    21-2L  Aaa.mx    33,742 1.15 LF  BONDESF 270114 AAA(mex)  299,795 1.74 LF  BONDESF 350419 AAA(mex)  308 0.49
Cedes 91  GAP    22     Aaa.mx    24,977 0.85 LF  BONDESF 270819 AAA(mex)  299,725 1.74
F   BMONEX 30851  AAA(mex)  1,432,790 9.72 91  VWLEASE 24     Aaa.mx    15,085 0.51 LF  BONDESF 270930 AAA(mex)  200,361 1.17 TOTAL DE CARTERA 62,397 100

F   BINVEX 25020  F1+(mex)  180,338 1.22 91  VWLEASE 25     Aaa.mx    10,076 0.34 LF  BONDESF 271202 AAA(mex)  150,002 0.87 FONDO MONEX G, S.A. DE C.V.
F   BINVEX 25036  F1+(mex)  150,315 1.02 91  OMA    22L    AAA(mex)  9,417 0.32 LF  BONDESF 271014 AAA(mex)  119,847 0.70 Límite Máx. VaR.   2.000%          VaR Prom. 1.074%
F   BBASE  25009  F1+(mex)  125,052 0.85 91  HERDEZ 22-2L  AA(mex)   8,107 0.28 LF  BONDESF 280224 AAA(mex)  99,937 0.58
F   BBASE  25015  F1+(mex)  100,062 0.68 91  INVEX  23     A+(mex)   5,027 0.17 LF  BONDESF 261008 AAA(mex)  50,514 0.29

LF  BONDESF 260723 AAA(mex)  26,212 0.15
Cert. Bursatiles Bancarios Valores paraestatales Rendim.                     LF  BONDESF 260226 AAA(mex)  22,970 0.13
94  BSMX   22     AAA(mex)  300,388 2.04 95  FEFA   1-25   mxAAA     50,140 1.71 LF  BONDESF 260326 AAA(mex)  17,402 0.10
94  BBVAMX 22X    AAA(mex)  235,999 1.60 95  FEFA   21-2   mxAAA     12,047 0.41 LF  BONDESF 260528 AAA(mex)  14,958 0.09
94  BSMX   22-3   AAA(mex)  201,107 1.36 LF  BONDESF 270805 AAA(mex)  2,405 0.01
94  SCOTIAB 25     AAA(mex)  150,247 1.02 BONDES F                                          
94  BACTIN 21-2   AA(mex)   140,440 0.95 LF  BONDESF 261231 AAA(mex)  367,111 12.51 BONDES G                                          
94  BBVAMX 23-2   AAA(mex)  100,307 0.68 LF  BONDESF 260604 AAA(mex)  299,980 10.22 LG  BONDESG 260716 AAA(mex)  401,085 2.33
94  SCOTIAB 24     AAA(mex)  95,373 0.65 LF  BONDESF 270422 AAA(mex)  57,690 1.97
94  BBVAMX 24-3   AAA(mex)  75,430 0.51 Reportos                                          
94  BANORTE 24X    AAA(mex)  70,388 0.48 Reportos                                          IQ  BPAG91 280106 AAA(mex)  3,513,465 20.45
94  SCOTIAB 24V    AAA(mex)  70,136 0.48 LF  BONDESF 291101 AAA(mex)  102,935 3.51 LF  BONDESF 270128 AAA(mex)  300,058 1.75
94  BINBUR 24     mxAAA     40,231 0.27 LF  BONDESF 291101 AAA(mex)  100,019 3.41 LF  BONDESF 261001 AAA(mex)  100,019 0.58
94  BBVAMX 24     AAA(mex)  35,201 0.24 LF  BONDESF 290419 AAA(mex)  78,964 0.46

TOTAL DE CARTERA 2,934,240 100
Certificado Bursatil                              FONDO MONEX A, S.A. DE C.V. TOTAL DE CARTERA 17,183,008 100
90  CDMXCB 19     AAA(mex)  19,669 0.13 Límite Máx. VaR.   0.019%                     VaR Prom.  0.003% FONDO MONEX F, S.A. DE C.V.

Límite Máx. VaR.   0.009%          VaR Prom.  0.001%
Certificado Bursatil
91  HERDEZ 22-2L  AA(mex)   150,315 1.02
91  OMA    22L    AAA(mex)  149,267 1.01
91  VWLEASE 25     Aaa.mx    115,879 0.79
91  KIMBER 22-2   AAA(mex)  96,422 0.65
91  TOYOTA 22     AAA(mex)  75,282 0.51
91  AC     22-2   AAA(mex)  53,647 0.36
91  KOF    21-2L  Aaa.mx    46,057 0.31
91  GAP    21V    Aaa.mx    35,100 0.24
91  VWLEASE 24     Aaa.mx    25,142 0.17
91  INVEX  23     A+(mex)   5,790 0.04

Certificado Bursatil Descuento                    
92  FEFA   00126  mxAAA     96,392 0.65

Valores paraestatales Rendim.
95  FEFA   25     mxAAA     128,863 0.87
95  FEFA   1-25   mxAAA     50,140 0.34
95  FEFA   21-2   mxAAA     25,097 0.17

BONDES F                                          
LF  BONDESF 270930 AAA(mex)  861,897 5.84
LF  BONDESF 271202 AAA(mex)  600,008 4.07
LF  BONDESF 270422 AAA(mex)  508,393 3.45
LF  BONDESF 270520 AAA(mex)  480,700 3.26
LF  BONDESF 270819 AAA(mex)  300,397 2.04
LF  BONDESF 270114 AAA(mex)  207,858 1.41
LF  BONDESF 270128 AAA(mex)  207,481 1.41
LF  BONDESF 270225 AAA(mex)  200,426 1.36
LF  BONDESF 280224 AAA(mex)  199,874 1.36
LF  BONDESF 290322 AAA(mex)  199,363 1.35
LF  BONDESF 280127 AAA(mex)  122,859 0.83
LF  BONDESF 280615 AAA(mex)  119,850 0.81
LF  BONDESF 270617 AAA(mex)  105,129 0.71
LF  BONDESF 261203 AAA(mex)  102,761 0.70
LF  BONDESF 270318 AAA(mex)  100,340 0.68
LF  BONDESF 261022 AAA(mex)  99,966 0.68
LF  BONDESF 260604 AAA(mex)  70,926 0.48
LF  BONDESF 271014 AAA(mex)  49,936 0.34
LF  BONDESF 290419 AAA(mex)  49,836 0.34
LF  BONDESF 270805 AAA(mex)  20,043 0.14
LF  BONDESF 261001 AAA(mex)  12,478 0.08
LF  BONDESF 260723 AAA(mex)  9,011 0.06
LF  BONDESF 261217 AAA(mex)  8,895 0.06
LF  BONDESF 261008 AAA(mex)  8,067 0.05

BONDES G                                          
LG  BONDESG 260716 AAA(mex)  200,542 1.36
LG  BONDESG 260319 AAA(mex)  150,660 1.02
LG  BONDESG 280316 AAA(mex)  100,110 0.68

Reportos                                          
IQ  BPAG91 290913 AAA(mex)  1,019,712 6.91
IQ  BPAG91 280106 AAA(mex)  180,520 1.22
LF  BONDESF 280615 AAA(mex)  9,826 0.07

TOTAL DE CARTERA 14,746,530 100

FONDO MONEX C, S.A. DE C.V.
Límite Máx. VaR.   0.075%                     VaR Prom.  0.002%
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TV EMISORA SERIE CAL/BURS IMPORTE % TV EMISORA SERIE CAL/BURS IMPORTE %
INSTRUMENTOS DE RENTA VARIABLE INSTRUMENTOS DE RENTA VARIABLE

Acciones Ind.,Com. y de Serv. TRAC Tit. ref. acciones extr.                     
1   GMEXICO B      Alta      9,422 12.25 1ISP ESGU   *      N/A       38,997 51.89
1   GFNORTE O      Alta      6,872 8.94 1ISP ESGD   *      N/A       15,239 20.28
1   CEMEX  CPO    Alta      5,681 7.39 1ISP ESGE   *      N/A       7,640 10.17
1   FEMSA  UBD    Alta      5,448 7.09 1ISP EFIV   *      N/A       4,681 6.23
1   WALMEX *      Alta      5,099 6.63 1ISP SHV    *      N/A       3,190 4.25
1   AMX    B      Alta      4,934 6.42 1ISP BB3M   N      N/A       2,795 3.72
1   PE&OLES *      Alta      3,838 4.99 1ISP ESML   *      N/A       2,223 2.96
1   GAP    B      Alta      2,695 3.51
1   AC     *      Alta      1,794 2.33 Reportos                                          
1   KOF    UBL    Alta      1,755 2.28 LF  BONDESF 350419 AAA(mex)  380 0.51
1   BIMBO  A      Alta      1,754 2.28
1   ASUR   B      Alta      1,507 1.96 TOTAL DE CARTERA 75,147 100

1   GENTERA *      Alta      1,164 1.51 FONDO MONEX N, S.A. DE C.V.
1   KIMBER A      Alta      1,117 1.45 Límite Máx. VaR.   2.000%          VaR Prom. 1.278%
1   GRUMA  B      Alta      1,115 1.45
1   GFINBUR O      Alta      1,057 1.37
1   PINFRA *      Alta      898 1.17
1   MEGA   CPO    Alta      875 1.14
1   VESTA  *      Alta      871 1.13
1   GCC    *      Alta      846 1.10
1   CHDRAUI B      Alta      724 0.94
1   SIGMAF A      Alta      707 0.92
1   Q      *      Alta      653 0.85
1   OMA    B      Alta      622 0.81
1   TLEVISA CPO    Alta      605 0.79
1   ALSEA  *      Alta      552 0.72
1   GCARSO A1     Alta      538 0.70
1   BOLSA  A      Alta      431 0.56
1   LACOMER UBC    Alta      431 0.56
1   R      A      Alta      390 0.51
1   ORBIA  *      Alta      357 0.46
1   LIVEPOL C-1    Alta      336 0.44
1   LAB    B      Alta      239 0.31
1   CUERVO *      Alta      210 0.27

Acciones Instit. de credito   
41  BBAJIO O      Alta      753 0.98

CPOs sobre Acciones del IPC                       
1B  NAFTRAC ISHRS  Alta      2,978 3.87

Reportos                                          
LF  BONDESF 350419 AAA(mex)  7,627                9.92

TOTAL DE CARTERA 76,897 100

FONDO MONEX I, S.A. DE C.V.
Límite Máx. VaR.   3.000%          VaR Prom. 1.336%

Metodología en cálculo de VaR

MONEX28 Método de simulación histórica: 1 día con un nivel de confianza 95% con 252 observaciones.
MONEXCP Método de simulación histórica: 1 día con un nivel de confianza 95% con 252 observaciones.
MONEXM+ Método de simulación histórica: 1 día con un nivel de confianza 95% con 252 observaciones.
MONEXG Método de simulación histórica: 1 día con un nivel de confianza 95% con 252 observaciones.
MONEXCR Método de simulación histórica: 1 día con un nivel de confianza 95% con 252 observaciones.
MONXESG Método de simulación histórica: 1 día con un nivel de confianza 95% con 252 observaciones.

*El presente documento se actualiza el último día hábil de cada semana.
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