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Informe de Riesgos de Mercado.

Fecha de Reporte: 04,/04,/2014
R oLomuTuAL
OLD - MUTUAL Operadora de Fondos S.A. de C.V. S.0.5.1.

: Nombre del Portafolio % VaR VaRUSD L. Interno Limite Valor Portafolio % Fondo

OM-DCP OLD-MUTUAL Deuda Corto Plazo 0.11% 0.04%  0.04% 0.07% 0.22% 51.607.19 37.325%
OM-DEST OLD-MUTUAL Deuda Estrategica 1.35% 0.02% 0.02% 1.03% 1.70% $1,437.59 32.18%
OM-BEVMX OLD-MUTUAL Renta Variable Mexico 1.30% 0.92% 0.92% 2.6o0% 5.20% S1,108.72 24.82%
OM-RVST OLD-MUTUAL Renta Variable Estratéegica =.00% 1.78% 1.78% 2.40% =.80% Sz253.28 5.67%

OLD MUTUAL LIFE S.Ade C.V.

: Nombre del Portafolio Xlossgg% VaR VaRUSD Limite Valor Portafolio % Fondo
Reserva Reservas Técnicas 0.20% 0.08%  0.08% 0.50% S135.80 47.57%
SK-SMTH Fideicomiso 6oo Smoothed Bonus 2.70% 1.05% 1.05% 2.00% S17.51 52.475%

* Cantidadesz en millones de pesos.

OLD- MUTUAL Operadora de Fondos 5.A. de C.V. OLDMUTUAL LIFE 5.A de C.V.
5.0.5.1.
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DISTRIBUCION DE LA CARTERA TOTAL DE LOS FONDOS ADMINISTRADOS POR OLD MUTUAL OPERADORA S.A DE C.V. (S.0.S.I).
CUADRE DE POSICIONES SISTEMA - CONTROL.

Posicion Formulada | Control

Monto: $4,512,215,950.93 $4.512,215,950.93 $4.512,215,950.93 4
[ Fondos | Montoen ETF's | Monto en Directo | Monto en Chequera
Monto: $1,387 ,263,612.36 $292,961,074.28 $2,831,104,578.47 $886,685.82

Distribucién de la Cartera

™ Fondos ™ Montoen ETF's ® Monto en Directo ™ Monto en Chequera

0.0197%
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DESGLOCE POR EMISORA DE CADA UNO DE LOS FONDOS DE OLD MUTUAL OPERADORA. DE FONDOS S.ADE C.V. (S.0.5.1).
Segmentacion de la Inversion total.

Sum of Valor Mercado Contrato E3

Emisora2 EJ sK-SMTHA OM-DCPA OM-DESTA OM-RVMXA OM-RVSTA Grand Total
Alpek 0.00% 0.00% 0.00% 1.07% 0.00% 0.27%
America Movil 0.00% 311% 0.00% 2.40% 0.00% 1.72%
Bancomer 0.00% 0.00% 0.00% 3.98% 0.00% 0.99%
Bancomext 0.00% 0.66% 4 058% 0.00% 0.00% 1.58%
Banorte 0.00% 0.00% 0.00% 0.50% 0.00% 0.22%
Chequera 0.00% 0.00% 0.00% 0.00% 0.29% 0.02%
Credito Real 6.323% G6.38% G6.01% 0.00% 0.00% 4.31%
Femsa 348% 0.92% 0.47% 0.91% 0.00% 0.73%
FIERA Macquarie Mexico 0.64% 0.00% 0.00% 0.00% 0.00% 0.00%
Fovissste 0.00% 0.00% 311% 0.00% 0.00% 1.02%
Genoma Lab 0.00% 0.00% 1.35% 0.29% 0.00% 0.52%
Grupo Bimbo 383% 0.00% 0.00% 1.46% 0.00% 0.38%
Grupo ICA 0.50% 0.00% 0.00% 2.03% 0.00% 0.98%
Grupo Mexico 7.71% 0.00% 0.00% 7.36% 3.17% 2.04%
Gubernamental 0.00% 23.18% 51.10% 0.00% 0.00% 25.18%
iShares 27.55% 0.00% 0.00% 0.00% 56.54% 3.33%
ke 0.00% 14.88% 0.00% 0.00% 0.00% 5.30%
Mexichem 4.43% 0.00% 0.00% 3.55% 0.00% 0.90%
OHL de Mexico 0.00% 0.00% 0.00% 3.32% 0.00% 0.83%
Petroleos Mexicanos 0.00% 2.44% 2.78% 0.00% 0.00% 1.79%
Principal 0.00% 10.62% 17.82% 1.07% 0.04% 10.02%
Promotora y Operadora de Infraestructura 5.4 de CV. 3.87T% 0.00% 0.00% 4. 71% 0.00% 1.18%
Santander 0.00% 0.00% 0.00% 1.11% 2.06% 0.39%
State Street Global Advisors 2.38% 0.00% 0.00% 0.00% 0.81% 0.57%
Sura 0.00% G6.18% 0.00% 0.00% 0.00% 2.24%
Tiendas Liverpool 0.00% 0.77% 0.00% 1.18% 0.00% 0.57%
Vector 0.00% G6.90% 0.00% 0.00% 0.00% 2.50%
Wall Mart 4.83% 0.00% 0.00% T.14% 0.00% 1.79%
Vanguard 15.78% 0.00% 0.00% 0.00% 27.18% 1.61%
Arca Contal 0.00% 0.08% 0.75% 2.65% 0.00% 0.94%%
LALA Productos Lacteos 0.00% 0.00% 0.00% 0.73% 0.00% 0.18%
Mavistar 0.00% 3.05% 0.00% 0.00% 0.00% 1.11%
Banco Interaccionss 4 07% 0.00% 1.21% 2.08% 0.00% 1.15%
Fibra Uno 5.84% 0.00% 0.00% 0.00% 0.00% 0.02%
Camentos Mexicanos 4 .85% 3.08% 0.00% 2.80% 0.00% 2.10%
Fentas y Remolgues de Mexico 0.00% 1.22% 0.00% 0.00% 0.00% 0.44%
Grupo kuo 0.00% 0.00% 0.00% 0.25% 0.00% 0.07%
Pefioles 0.00% 0.00% 0.00% 043% 0.00% 0.11%
enova 0.00% 0.92% 0.00% 0.00% 0.00% 0.33%
Missan 0.00% 4 20% 2.66% 0.00% 0.00% 243%
Grupo Alfa 0.00% 0.00% 0.00% 2.15% 0.00% 0.53%
Kimberly Clark de México 0.00% 1.23% 0.00% 0.00% 0.00% 0.45%
Volks\Wagen 0.00% 4. 74% 0.00% 0.00% 0.00% 1.72%
Chrysler Mercedes Benz 0.00% 242% 0.00% 0.00% 0.00% 0.88%
Comision Federal de Bectricidad 0.00% 0.92% 1.28% 0.00% 0.00% 0.76%
Gruma 3.78% 0.00% 0.00% 0.97% 0.00% 0.26%
Banco inbursa 0.00% 1.84% 2.03% 0.00% 0.00% 1.33%
Banocbras 0.00% 0.00% 5.34% 0.00% 0.00% 1.75%

Grupo Bursatil Mexicano 0.00% 0.00% 0.00% 40.88% 0.00% 10.15%
Herdez 0.00% 0.17% 0.00% 0_68% 0.00% 0.22%
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DESGLOCE POR TIPO DE EMISION, TIPO VALOR Y TIPO DE MERCADO:

Sum of Valor Mercado Column Labels &

Row Labels BIsksMTHA  OM-DCPA OM-DESTA OM-RVMXA OM-RVSTA Grand Tota
Acciones de Sociedades de Iversion de nstumenios de Deuda 000% 385% 178% 0% 0M% 201
Acciones hdustriales Comerciaes y de Senvicios Bl 000%  000%  M0%  52% 1367
Bondes D 000% 1029%  000%  000%  000%  37%
Bonos del Gob Fed Tasa Fiaa 20 atos 000%  196%  M4S%  000%  000%  120%
Carficado Bursafles Bancario IM% 2% 1266%  000%  000%  50T%
Cerficados Bursalies Corporativos OB1%  264%  M2%  000%  000%  1330%
Corficados Bursatles emiidos por Efidades o nsthuciones del Gobierno Federd 000% 3%  TAM%  000%  000% 35T
Cerficados Bursalies Referenciados a Papel Comercil 000% 59%  000%  000%  000%  216%
Chequera en pesos (VKN 000% 000%  000%  000% 0%  00%
China Region I46%  000%  000%  000% 0%  01%
Diverstied Emerging MK 5%  000%  000%  000%  B26%  04%%
Famerging Merkets Bond TM%  000%  000%  000%  000%  O00%
Furope Slock W% 0%  000%  O0D0% TS 108%
Firas Cerificados hmobitarics (C) 648%  000%  000%  000%  000%  O00%
Large-Cap Mexico 000%  000%  000%  3%%  000% 0%
Trac dzado a ifacion Mexico 3%  000%  000%  000%  000% 0%
Uibonos 000%  A8%  166%  000%  000%  T2%
World Siock 5%  000%  000%  000% 8% 19%
Foreign Large Biend 29%  000%  000%  000% 189%  109%
Acciones de Sociedades de hversion 000% 0O00%  000%  4086%  000%  101%
Bonos de Poteccidn a Ahorro (BPAG2S) 000% 611%  000%  000%  000%  221%
Fauly Fergy 000%  0O00%  000%  000%  1%%  O011%
Large Bend 2%%  000%  000%  000%  981%  05T%
Grand Tota 10000% 100.00% 10000%  100.00% 100.00%  100.00%

Sum of Valor Mercado Column Labels E3 Sum of Valor Mercado Column Labels u

Row Labels SK-SMTHA

OM-DCP A OM-DESTA OM-RVMXA OM-RVSTA Grand Total fllo b o B skSHTHA OMDCP A OM-DESTA OM-RVMXA OM-RVSTA Grand Total
1 35.27% 0.00% 0.00% 54 08% 5.23% 13.87% :

1B 0.00% 0.00% 0.00% 3.98% 0.00% 0.99%  Chequeras en Fesos Mexicanos 0.02%
1C 11.09% 0.00% 0.00% 0.00% 0.00% 0.04%  Mercado de Capiakes Exranjero 346%
1ISP 34 64% 0.00% 0.00% 0.00% 93.53% 546%  Mercado de Capitales Nacional 25.00%
51 0.00%  3858%  17.82% 1.07% 0.94% 20.15%  ercado de Deuda Nacional A0 44%
91 981%  2642%  11.25% 0.00% 0.00% 13.30% 100.00%
93 0.00% 5.96% 0.00% 0.00% 0.00% 2.16%

94 271% 249%  12.66% 0.00% 0.00% 5.07%

95 0.00% 3.37% 717% 0.00% 0.00% 3.57%

CF 6.48% 0.00% 0.00% 0.00% 0.00% 0.03%

CHDMX 0.00% 0.00% 0.00% 0.00% 0.29% 0.02%

LD 0.00%  10.29% 0.00% 0.00% 0.00% 3.73%

M 0.00% 196%  34.45% 0.00% 0.00% 12.02%

S 0.00% 483%  16.64% 0.00% 0.00% 7.22%

52 0.00% 0.00% 0.00% 40.86% 0.00% 10.15%
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OLDMUTUAL

Oficina principal

Bosque de Ciruelos 162
Col. Bosques de las Lomas

C.P. 11700, México, D.F.
T.01 (55) 5093 0220 - F. 01 (55) 5245 1272
01 800 0217 569

www.oldmutual.com.mx



http://www.skandia.com.co

