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BLK Acciones México - Diversificado, S.A.de C.V.FIRYV

Especializado en Acciones Nacionales

T.VALOR EMISORA SERIE

Acciones Ind.,Com. y de Serv.
GMEXICO B
GFNORTE o
AMX B
FEMSA UBD
WALMEX *
CEMEX CPO
PE&OLES *
KOF UBL
GAP B
KIMBER
AC
PINFRA
GENTERA
ASUR
BOLSA
MEGA
OMA
ALPEK
BIMBO
GFINBUR
ORBIA
GRUMA
R
SIGMAF
ALSEA
VESTA
CHDRAUI
LIVEPOL
Q
NEMAK
SITES1
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Acciones Instit. de credito
41 BBAJIO (0]

Accs. no suscept. nego. en BMV
00 SITUR B
00 SITUR A

Cert. Burs. Fiduc. Inmob.

CF FUNO 11

CF FIBRAMQ 12

CF DANHOS 13
Reportos

LF BONDESF 270318

TOTAL CARTERA

ACTIVO NETO

Limite maximo Valor Riesgo
Promedio

Cartera al:

CALIF / BURS

Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Alta
Media
Alta
Media
Media

Alta

Alta
Alta
Media

AAA(mMex)

31/Ago/2026

VALOR TOTAL

3,689,375,859
644,027,496
433,246,129
318,997,066
309,560,272
247,142,588
245,594,458
221,955,989
160,982,359
155,879,070
137,145,719
125,102,514
90,456,424
87,447,497
73,007,485
44,419,224
43,932,502
42,915,564
41,592,653
38,696,411
32,299,990
30,022,528
28,436,814
28,381,415
27,428,726
21,728,196
18,554,619
17,570,120
8,280,716
7,076,352
6,108,345
1,386,620

103,899,802
103,899,802

10
9

108,240,492
55,896,691
38,474,260
13,869,541

8,175,547
8,175,547

3,909,691,709
3,908,292,986

SUPUESTOS: Nivel de Confianza: 95%, Observaciones: 500, Ventana de Tiempo: 1 dias
METODOLOGIA PARA CALCULO: VaR Histérico

FECHA DE CALCULO DE VaR PROMEDIO: del 03-Ago-2026 al 31-Ago-2026

94.3649%
16.4726%
11.0813%
8.1591%
7.9178%
6.3213%
6.2817%
5.6771%
4.1175%
3.9870%
3.5078%
3.1998%
2.3137%
2.2367%
1.8674%
1.1361%
1.1237%
1.0977%
1.0638%
0.9898%
0.8262%
0.7679%
0.7273%
0.7259%
0.7016%
0.5558%
0.4746%
0.4494%
0.2118%
0.1810%
0.1562%
0.0355%

2.6575%
2.6575%

2.7685%
1.4297%
0.9841%
0.3548%

0.2091%

0.2091%

100.0000%

2.9000%
1.5428%




