BlackRock

BLKPZO

BLK Deuda México - Mediano Plazo, S.A.de C.V.FI1ID

Discrecional

T.VALOR CALIF /| BURS

VALOR TOTAL

AAAf/S4(mex)

Bonos Gob. Fed. Tasa fija

M BONOS 260903 AAA(mMex)
M BONOS 341123 AAA(mex)
M BONOS 310529 AAA(mMex)
M BONOS 300228 AAA(mex)
M BONOS 421113 AAA(mMex)
M BONOS 290531 AAA(mex)
M BONOS 290301 AAA(mex)
M BONOS 530731 AAA(mex)
M BONOS 330526 AAA(mMex)
M BONOS 381118 AAA(mex)
M BONOS 280302 AAA(mMex)
M BONOS 360221 AAA(mex)
M BONOS 471107 AAA(mMex)
M BONOS 320415 AAA(mex)
M BONOS 550429 AAA(mMex)
M BONOS 270304 AAA(mex)
M BONOS 361120 AAA(mMex)
Cert. Bursatiles Bancarios
94 BSMX 21-2 HRA1
Cetes
BI CETES 270121 AAA(mMex)
Bonos MS Gob. Fed.
MS BONOS 350524 AAA(mex)
Reportos
LF BONDESF 270318 AAA(mex)
TOTAL CARTERA
ACTIVO NETO
Limite maximo Valor Riesgo
Promedio
Cartera al: 31/Ago/2026

1,927,320,318
182,711,779
178,971,339
168,921,334
160,291,774
153,690,345
149,639,784
149,549,618
125,393,372
124,644,270
121,218,562
109,887,728
104,094,074
101,580,082
60,503,324
18,597,894
14,269,482
3,355,556

16,833,743
16,833,743

2,764,349,931
2,764,349,931

7,731,372
7,731,372

4,184,752
4,184,752

4,720,420,116
4,715,128,208

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

40.8294%
3.8707%
3.7914%
3.5785%
3.3957%
3.2559%
3.1701%
3.1681%
2.6564%
2.6405%
2.5680%
2.3279%
2.2052%
2.1519%
1.2817%
0.3940%
0.3023%
0.0711%

0.3566%
0.3566%

58.5615%
58.5615%

0.1638%
0.1638%

0.0887%

0.0887%

100.0000%

0.4500%
0.2130%




