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INSTRUMENTOS DE RENTA VARIABLE
Bondes D Bonos Prot. Ahorro pago Trim. Bondes D
LD BONDESD 251211 AAA(mex) 351,074 237 ||1@  BPAGOL 270107 AAA(mex) 351,187 9.76 ||LD BONDESD 251211 AAA(mex) 744,727 3.06 | |TRAC Tit. ref. acciones extr.
LD BONDESD 260212 AAA(mex) 8,520 0.06 ||iQ BPAGOL 251231 AAA(mex) 151,035 420 ||LD BONDESD 260409 AAA(mex) 200,272 0.82 || 11sp Acwr * N/A 9,130  14.84
1Q  BPAG9L 280106 AAA(mex) 100,204 2.78 ||LD BONDESD 260806 AAA(mex) 29,990 012 || 11sp vt * N/A 7,882 12.81
Bonos Gob. Fed. Tasa fija 1Q  BPAGOL 270506 AAA(mex) 25,467 0.71 ||LD BONDESD 260611 AAA(mex) 7,998 0.03 || 11sp BIL * N/A 5969  9.70
M BONOS 270603 AAA(mex) 10,342 0.07 1ISP VWO * N/A 4,972 8.08
Bonos Prot.Ahorro pago mensual Bonos Prot. Ahorro pago Trim. 1ISP IVE * N/A 4,610  7.49
Bonos Prot. Ahorro pago Trim. IM  BPAG28 270506 AAA(mex) 189,895 528 ||1Q BPAGOL 270107 AAA(mex) 317,932 131 || 11sp wp * N/A 4,241 6.89
1Q BPAGOL 270107 AAA(mex) 250,848 169 ||m  BPAG28 251106 AAA(mex) 140,643 391 ||1Q BPAGSL 251231 AAA(mex) 251,726 1.03 || ISP EFA * N/A 3,221 523
1Q BPAG9L 280106 AAA(mex) 204,417 138 || BPAG28 270204 AAA(mex) 100,165 2.78 1ISP BB3M N N/A 2,423 3.94
1Q BPAGOL 251231 AAA(mex) 151,035 1.02 || BPAG28 260806 AAA(mex) 3,998 0.11 | |Bonos Prot.Ahorro pago mensual 1ISP SHV * N/A 2,405 3.91
1Q BPAG9L 280511 AAA(mex) 45,612 031 IM BPAG28 251106 AAA(mex) 1,692,684 6.96 || 11sP DvY * N/A 2,274 3.69
1Q BPAGOL 270909 AAA(mex) 12,313 0.08 ||ceBures IM BPAG28 270204 AAA(mex) 801,322 3.29 || 11sP xiF * N/A 2,244 365
CD  NAFR 248 AAA(mex) 40,101 111 ||IM BPAG28 260507 AAA(mex) 497,631 2.05 || 11sP QQam * N/A 1,640 266
Bonos Prot.Ahorro pago mensual CD BACMEXT 24X AAA(mex) 30,001 084 ||M BPAG28 260806 AAA(mex) 329,831 136 || ISP XLI * N/A 1,561 254
IM  BPAG28 270506 AAA(mex) 824,543 557 ||co BanoB 24 AAA(mex) 24,265 0.67 || ™M BPAG2S 270506 AAA(mex) 249,862 1.03 || 11SP JQUA * N/A 1,359 221
M BPAG28 270204 AAA(mex) 701,157 4.73 IM BPAG28 270805 AAA(mex) 99,759 0.41 || 11sP vAL * N/A 1,132 184
IM  BPAG28 270805 AAA(mex) 434,452 2.93 ||cedes 1ISP XLP * N/A 829  1.35
M BPAG28 251106 AAA(mex) 351,607 237 ||F BINvEX 25020 F1+(mex) 115,412 3.21 | |BoNDES F 1ISP USMV * N/A 766 1.25
IM  BPAG28 260507 AAA(mex) 351.345 2.37 LF BONDESF 261231 AAA(mex) 1.347.015 5.54 || 11sP spvy * N/A 754 1.23
M BPAG28 260205 AAA(mex) 75,222 0.51 | |cert. Bursatiles Bancarios LF BONDESF 260604 AAA(mex) 1,241,917 511 || 11sp DH * N/A 748 1.22
94 BBVAMX 22X AAA(mex) 60,302 1.68 || LF BONDESF 270318 AAA(mex) 698,956 2.87 || 11sp voo * N/A 742 121
CEBURES 94 SCOTIAB 25 AAA(mex) 50,139 139 || LF BONDESF 270225 AAA(mex) 600,591 2.47 || 11sP Acwv * N/A 717 116
D NAFR 23-35  AAA(mex) 150,292 1.01 | |94 BANORTE 24X  AAA(mex) 25,032 0.70 || LF BONDESF 251204 AAA(mex) 552,504 2.27 || 11sP EEMV * N/A 545 0.88
CD  BANOB 25 AAA(mex) 149,982 1.01 | |94 scotias 24 AAA(mex) 24,143 0.67 || LF BONDESF 261203 AAA(mex) 511,889 2.10 || 11sP RrsP * N/A 518 0.84
CD BACMEXT 24X AAA(mex) 70,213 047 ||oa  BBVAMX 24 AAA(mex) 15,023 042 || LF BONDESF 270114 AAA(mex) 400,193 1.65 || 11sP EWI * N/A 395 0.64
CD  NAFR 245 AAA(mex) 70,177 0.47 LF BONDESF 260423 AAA(mex) 398,019 1.64 || 11SP XLV * N/A 361 0.59
CD  BANOB 24 AAA(mex) 58,237 0.39 | |certificado Bursatil LF BONDESF 261001 AAA(mex) 387,167 1.59
CD BACMEXT ~ 24-3X  Aaa.mx 50,302 034 [|o1  cap 21V Asa.mx 60,270 1.68 || LF BONDESF 270520 AAA(mex) 350,895 1.44 | |Reportos
D NAFR 24-25  AAA(mex) 45.244 031 [|o1  koF 21-2L Aaa.mx 33.796 0.94 || LF BONDESF 270617 AAA(mex) 340.795 1.40 || LF BONDESF 270401 AAA(mex) 9% 016
D NAFR 25 AAA(mex) 25,026 017 [|o1  eap 22 Aaa.mx 25,016 0.70 || LF BONDESF 260115 AAA(mex) 200,921 0.83
91 VWLEASE 24 Aaa.mx 15,014 042 || LF BONDESF 270422 AAA(mex) 200,531 0.82 | |TOTAL DE CARTERA 61,535 100
Cedes 91 VWLEASE 25 Aaa.mx 10,086 0.28 || LF BONDESF 270930 AAA(mex) 199,440 0.82 | |FONDO MONEX G, S.A. DE C.V.
F BINVEX 25020  F1+(mex) 180,645 122 ||o1  omA 22U AAA(mex) 9,433 0.26 || LF BONDESF 271202 AAA(mex) 150,189 0.62 | |Limite Max. VaR. 2.000% VaR Prom. 1.230%
F BINVEX 25036 F1+(mex) 150,573 1.02 | |91  HERDEZ 22-2L AA(mex) 8,121 0.23 || LF BONDESF 271014 AAA(mex) 120,010 0.49
F BBASE 25009 F1+(mex) 125,250 085 [|o1  nvex 23 A+(mex) 5,004 0.14 || LF BONDESF 260108 AAA(mex) 100,303 0.41
F BBASE 25015 F1+(mex) 100,244 0.68 LF BONDESF 251218 AAA(mex) 100,159 0.41
Valores paraestatales Rendim. LF BONDESF 280615 AAA(mex) 100,002 0.41
Cert. Bursatiles Bancarios 95  FEFA 1-25  mxAAA 50,234 1.40 || LF BONDESF 261008 AAA(mex) 50,577 0.21
94 BSMX 22 AAA(mex) 300,812 2.03 [|os  FeFa 21-2 mxAAA 12,076 0.34 || LF BONDESF 260723 AAA(mex) 26,249 0.11
94 BBVAMX 22X AAA(mex) 236,454 1.60 LF BONDESF 260226 AAA(mex) 23,001 0.09
94 BSMX 22-3 AAA(mex) 200,160 135 | |BONDES F LF BONDESF 270805 AAA(mex) 9,976 0.04
94 SCOTIAB 25 AAA(mex) 150,416 1.02 || LF BONDESF 261231 AAA(mex) 367,514 10.21 || LF BONDESF 260326 AAA(mex) 8,185 0.03
94 BACTIN 21-2 AA(mex) 140,735 095 || LF BONDESF 260604 AAA(mex) 300,383 8.35
94 BBVAMX 23-2 AAA(mex) 100,504 0.68 || LF BONDESF 261203 AAA(mex) 100,370 2.79 | |BoNDES 6
94 SCOTIAB 24 AAA(mex) 95,565 0.65 || LF BONDESF 270422 AAA(mex) 57,753 1.61 ||LG BONDESG 260716 AAA(mex) 401,626 1.65
94 BBVAMX 24-3 AAA(mex) 75,115 051 || LF BONDESF 251218 AAA(mex) 40,064 111
94 SCOTIAB 24V AAA(mex) 70,250 0.47 Reportos
94 BANORTE 24X AAA(mex) 70,091 0.47 ||Reportos IM BPAG28 280203 AAA(mex) 2,499,809 10.28
94 BINBUR 24 mMxAAA 40,061 0.27 || Br ceTES 270318 AAA(mex) 1,000,209 2780 [|1M BPAG28 280803 AAA(mex) 2,024,562 8.32
94 BBVAMX 24 AAA(mex) 35,053 0.24 ||1Q BPAGOL 270506 AAA(mex) 55,616 155 ||1Q BPAGOL 280907 AAA(mex) 1,776,469 7.30
1Q BPAG9L 270909 AAA(mex) 1,086,395 4.47
Certificado Bursatil TOTAL DE CARTERA 3,598,060 100 || LF BONDESF 271202 AAA(mex) 900,188 3.70
90 CDMXCB 19 AAA(mex) 20,306 0.14 | |FONDO MONEX A, S.A. DE C.V. LF BONDESF 280615 AAA(mex) 827,208 3.40
Limite Max. VaR. 0.019% VaR Prom. 0.003% BI CETES 270318 AAA(mex) 700,146 2.88
Certificado Bursatil LF BONDESF 270520 AAA(mex) 462,466 1.90
91 HERDEZ 22-2L AA(mex) 150,573 1.02 BI CETES 270121 AAA(mex) 200,042 0.82
91 OMA 22U AAA(mex) 149,521 1.01 LF BONDESF 261231 AAA(mex) 100,021 0.41
91 VWLEASE 25 Aaa.mx 115,993 0.78
91 KIMBER 22-2 AAA(mex) 96,567 0.65 TOTAL DE CARTERA 24,322,148 100
91 TOYOTA 22 AAA(mex) 75,404 0.51 FONDO MONEX F, S.A. DE C.V.
91 AC 22-2 AAA(mex) 53,417 0.36 Limite Max. VaR. 0.009% VaR Prom. 0.001%
91 KOF 21-2L Aaa.mx 46,130 031
91 GAP 21V Aaa.mx 35,158 0.24
91 VWLEASE 24 Aaa.mx 25,023 0.17
91 INVEX 23 A+(mex) 5,763 0.04
Valores paraestatales Rendim.
95  FEFA 25 MXAAA 129,040 0.87
95  FEFA 1-25  mxAAA 50,234 0.34
95  FEFA 21-2 mxAAA 25,157 0.17
BONDES F
LF BONDESF 270930 AAA(mex) 837,991 5.66
LF BONDESF 261231 AAA(mex) 602,084 4.06
LF BONDESF 271202 AAA(mex) 600,755 4.06
LF BONDESF 270422 AAA(mex) 501,327 3.38
LF BONDESF 270114 AAA(mex) 408,197 2.76
LF BONDESF 261203 AAA(mex) 403,991 2.73
LF BONDESF 270520 AAA(mex) 280,716 1.89
LF BONDESF 270225 AAA(mex) 200,632 1.35
LF BONDESF 290322 AAA(mex) 199,716 1.35
LF BONDESF 251204 AAA(mex) 120,959 0.82
LF BONDESF 280615 AAA(mex) 120,003 0.81
LF BONDESF 270617 AAA(mex) 105,246 0.71
LF BONDESF 260115 AAA(mex) 101,059 0.68
LF BONDESF 261022 AAA(mex) 100,095 0.68
LF BONDESF 270318 AAA(mex) 99,851 0.67
LF BONDESF 271014 AAA(mex) 50,004 0.34
LF BONDESF 260604 AAA(mex) 20,957 0.14
LF BONDESF 270805 AAA(mex) 19,952 0.13
LF BONDESF 261001 AAA(mex) 12,422 0.08
LF BONDESF 261217 AAA(mex) 8,905 0.06
LF BONDESF 261008 AAA(mex) 8,077 0.05
LF BONDESF 270128 AAA(mex) 7,023 0.05
LF BONDESF 260723 AAA(mex) 6,016 0.04
BONDES G
LG BONDESG 260319 AAA(mex) 149,990 1.01
Reportos
IM BPAG28 261105 AAA(mex) 1,275,510 8.61
M BPAG28 260507 AAA(mex) 724,907 4.89
1Q BPAG9L 280106 AAA(mex) 405,981 2.74
TOTAL DE CARTERA 14,814,538 100
FONDO MONEX C, S.A. DE C.V.
Limite Max. VaR. 0.075% VaR Prom. 0.003%
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INSTRUMENTOS DE RENTA VARIABLE
TRAC Tit. ref. acciones extr.
10.73 | | 11sP ESGU * N/A 39,324 51.89
8.43 || 11sP ESGD * N/A 15,360 2027
8.27 || 11sP ESGE * N/A 7,673 10.12
7.83 ||11sp EFIV * N/A 4,817 6.36
6.29 || 11sP sHv * N/A 3,293 4.34
5.92 ||11sp BB3M N N/A 2,915 3.85
2.69 || 11sP ESML * N/A 2,138 2.82
2.46
2.15 | |Reportos
2.04 || LF BONDESF 270401 AAA(mex) 270 0.36
1.74
1.71 | | TOTAL DE CARTERA 75,789 100
1.71 | |FONDO MONEX N, S.A. DE C.V.
1.69 | |Limite Max. VaR. 2.000% VaR Prom. 1.436%
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Metodologia en célculo de VaR

INSTRUMENTOS DE RENTA VARIABLE

Acciones Ind.,Com. y de Serv.

1 GMEXICO B Alta 7,983
1 GFNORTE O Alta 6,275
1 AMX B Alta 6,151
1 CEMEX CPO  Alta 5,823
1 FEMSA UBD  Alta 4,677
1 WALMEX * Alta 4,406
1 PEBOLES * Alta 1,999
1 BIMBO A Alta 1,829
1 GAP B Alta 1,508
1 AC * Alta 1,520
1 KOF UBL  Alta 1,296
1 GRUMA B Alta 1,271
1 GCARSO Al Alta 1,270
1 GENTERA  * Alta 1,255
1 ASUR B Alta 1,223
1 PINFRA * Alta 1,094
1 MEGA CPO  Alta 1,074
1 GFINBUR O Alta 1,058
1 KIMBER A Alta 1,016
1 VESTA * Alta 865
1 CHDRAUI B Alta 807
1 Q * Alta 658
1 ALSEA * Alta 604
1 ALFA A Alta 595
1 BOLSA A Alta 408
1 ORBIA * Alta 332
1 CUERVO * Alta 218
1 B Alta 197
1 TLEVISA CPO  Alta 194
1R A Alta 176
1 OMA B Alta 167
1 LACOMER  UBC  Alta 151
1 CTALPEK A Media 119
Acciones Instit. de credito

41 BBAJIO o Alta 769
CPOs sobre Acciones del IPC

1B NAFTRAC  ISHRS Alta 4,225
Reportos

LF BONDESF 270401 AAA(mex) 11,098
TOTAL DE CARTERA 74,405
FONDO MONEX I, S.A. DE C.V.

Limite Max. VaR. 3.000% VaR Prom. 1.603%

MONEX28
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MONEXG
MONEXCR
MONXESG
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