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Concepto SK-DCP
Valor en Riesgo 0.01899%
VaR sin Exposicion @ Moneda Extranjera 0.01899%
X-Loss (VaR Estresado) 0.02416%
Duracion Modificada (Afios) 0.20
Duracion (Afios) 0.21
Valor_Portafolio (Millones MXN): $1,584.54

SK-DEST
0.74177%
0.74177%
0.58672%

1.94
2.09
$1,429.70

SK-RVMX
3.03357%
3.03357%
2.57762%

0.00
0.00
§1,024.86

Valor en Riesgo.

SK-RVST
2.42774%
2.11724%
4.61262%

0.00
0.00
$241.59

El valor total de la inversidon en los 4 fondos asciende a $4,280,690,689.86

Las posiciones se encuentran por debajo de los limites diarios establecidos para cada uno de los fondos al cierre del trimestre:

Limite de VaR:
SK-DCP:0.22%
SK-DEST: 1.70%
SK-RVMX: 5.86%
SK-RVST: 5.29%

Los célculos han sido creados bajo un método paramétrico considerando un EWMA (suavizamiento exponencial) con un factor de decaimiento del 0.94 y

un minimo de 252 observaciones.



Tipo Valor SK-DCPA SK-DESTA

1 0.00% 0.00%
1B 0.00% 0.00%
1C 0.00% 12.86%
1I5P 0.00% 0.00%
51 85.51% 71.64%
CHD 0.00% 0.00%
M 0.00% 3.18%
S 0.00% 6.05%
LD 14.49% 4.99%
91 0.00% 1.28%
Total 100.00% 100.00%

Tipo Valor:

1 Acciones Industriales Comercialesy de Servicios

1B Acciones referidas a los Titulos Referenciados a Acciones

1C TRACK de Deuda Corporativa

1ISP "Titulos Referenciados a acciones ""Trac's Extranjeras"" (Tipo de cambio Spot)"

51 Acciones de Sociedades de Inversion de Instrumentos de Deuda

CHD Chequeras

M Bonos del Gob. Fed. Tasa Fija a 20 atos

S Udibonos

LD Bondes D

91 Certificados Bursatiles Corporativos

Segmentacion por Tipo Valor

SK-RVMXA SK-RVSTA Total
30.41% 10.63% 7.88%
69.18% 0.00% 16.56%

0.00% 0.00% 4.29%
0.00% 77.58% 4.38%
0.40% 11.72% 56.34%
0.01% 0.06% 0.01%
0.00% 0.00% 1.06%
0.00% 0.00% 2.02%
0.00% 0.00% 7.03%
0.00% 0.00% 0.43%
100.00% 100.00%  100.00%



Emisora

America Movil
Banorte
Chequera

Femsa

Genoma Lab
Gubernamental
iShares

Ixe

Mexichem

OHL de Mexico
Principal
Promotora y Operadora de Infraestructura S.A. de C. V.
Sura

Televisa

Vector

Wall Mart
Tiendas Liverpool
Total

Mercado
Mercado de Capitales Extranjero
Mercado de Capitales Nacional
Mercado de Deuda Nacional
Total

SK-DCP A
0.00%
0.00%
0.00%
0.00%
0.00%

14.49%
0.00%
25.69%
0.00%
0.00%
33.76%
0.00%
21.67%
0.00%
4.39%
0.00%
0.00%
100.00%

SK-DCPA
0.00%
0.00%

100.00%
100.00%

SK-DESTA
1.28%
0.00%
0.00%
0.00%
0.00%

14.22%
12.86%
0.00%
0.00%
0.00%
30.33%
0.00%
37.30%
0.00%
4.01%
0.00%
0.00%
100.00%

SK-DESTA
0.00%
12.86%
87.14%
100.00%

SK-RVMXA
0.00%
3.08%
0.01%
1.97%
4.21%
0.00%

69.18%
0.00%
2.16%
5.60%
0.40%
5.18%
0.00%
4.42%
0.00%
1.73%
2.08%

100.00%

SK-RVMXA
0.00%
99.59%
0.41%
100.00%

SK-RVSTA
0.00%
0.00%
0.06%
0.00%
5.27%
0.00%

77.58%
0.00%
0.00%
0.00%

11.72%
0.00%
0.00%
5.36%
0.00%
0.00%
0.00%

100.00%

SK-RVSTA
77.58%
10.63%
11.79%

100.00%

Segmentacion por Emisora y por Mercado.

Total

0.43%
0.74%
0.01%
0.47%
1.30%
10.11%
25.24%
9.51%
0.52%
1.34%
23.38%
1.24%
20.48%
1.36%
2.96%
0.41%
0.50%

100.00%

Total
4.38%
28.74%
66.88%
100.00%



Instrumento

Acciones de Sociedades de Inversion de Instrumentos de.
Acciones Industriales Comercialesy de Servicios
Bonos del Gob. Fed. Tasa Fija a 20 a+os

Chequera en pesos (MXN)
Consumer Defensive

Emerging Markets Bond

Large Growth

Large-Cap Mexico

Udibonos

World Stock

Bondes D

Trac Indizado a Inflacidn Mexico
Certificados Bursatiles Corporativos
Mexican Government Debt
Japan Stock

Europe Stock

Total

SK-DCP A

85.29%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

14.71%
0.00%
0.00%
0.00%
0.00%
0.00%

100.00%

SK-DESTA

69.51%
0.00%
3.55%
0.00%
0.00%
0.00%
0.00%
0.00%
7.17%
0.00%
4.96%
5.25%
1.29%
8.27%
0.00%
0.00%

100.00%

SK-RVMXA

0.42%
31.70%
0.00%
0.01%
11.15%
0.00%
9.79%
46.94%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
100.00%

Segmentacién por Instrumento.

SK-RVSTA

12.14%
10.89%
0.00%
0.06%
0.00%
0.00%
0.00%
0.00%
0.00%
64.00%
0.00%
0.00%
0.00%
0.00%
4.32%
8.59%
100.00%

Total
55.99%
8.03%
1.21%
0.01%
2.61%
0.00%
2.29%
10.99%
2.44%
3.54%
7.13%
1.79%
0.44%
2.82%
0.24%
0.47%
100.00%



