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Informe de Riesgos de Mercado.

Fecha de Reporte: Octubre - 2015

OLD - MUTUAL Operadora de Fondos S.A. de C.V. S.0.S.I.

Nombre del Portafolio Xloss99% VaR VaRUSD L.Interno Limite ValorPortafolio % Fondo
OM-DCP OLD-MUTUAL Deuda Corto Plazo 0.21%  0.04% 0.04% 0.07% 0.22% $3,130.58 47.05%
OM-DEST OLD-MUTUAL Deuda Estratégica 1.66%  0.31%  0.31% 1.03% 1.70% $2,000.15 30.15%
OM-RVMX OLD-MUTUAL Renta Variable Mexico 1.96%  1.03% 1.03% 2.60% 5.29% $1,113.48 16.73%
OM-RVST OLD-MUTUAL Renta Variable Estratégica 4.80%  2.49%  2.49% 2.40% 5.86% $403.61 6.07%
Total: $6,437.58 100.00%

* Cantidades en millones de pesos.

OLD - MUTUAL Operadora de Fondos S.A.de C.V.
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Historico de Valor en Riesgo.

Fecha de Reporte:

Octubre - 2015

OLD - MUTUAL Operadora de Fondos S.A. de C.V. 5.0.5.1.
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Cumplimiento de los limites acorde al prospecto de inversion de cada fondos de inversion administrado por OLD MUTUAL

Operadora de Fondos.

Limites Prospecto.

SK - RVST OM-RVSTA Min
Acciones Int. En FI Ext, Hac y/o ETFs Int 80.00%| 100.00% 90.223%

ETFs Int 70.00%| 100.00% 90.223% O
Valores de facilreal (guber) y/o valvto -3 meses. 25.00%| 100.00% 91.080% O
Depdsitos bancarios de dinero a la vista. 0.00% 20.00% 0.139% O

Deuda nac min BBB, Dur prom < 5 afios guber, banc o corpo min BBB, dir o indir en FI. 0.00% 20.00% 0.857% (¢

Crmdy por Fl y/o ETFs. 0.00% | 20.00% 0.000% O

VaR de Mercado 5.29%

Acciones en BMV dir 6 indir en Fl nac, ext o ETFs locales. 80.00%| 100.00% 97.777T%

ETFs RV locales. 0.00% | 100.00% 0.000% Q
Valores de facilreal (guber) y/o valvto -3 meses. 25.00%| 100.00% 89.406% O
Depdsitos bancarios de dinero a la vista. 0.00% 20.00% 0.081% (¢

Deuda local min BBB, dir o indir en Fl. 0.00% | 20.00% 0.252% O
Acciones Int. En FI Ext, Hac y/o ETFs Int 0.00% 10.00% 0.000% O
Fibras. 0.00% 15.00% 1.889% (0]

VaR de Mercado n/a 5.86%

SK - DEST OM-DESTA Min  Max
Deuda localy/o ext en SIC min BBE dir ¢ indir v ETFs. B0.00% | 100.00% 90.996% O

ETFs AAAy Adloc o Int. 0.00% | 80.00% 0.000% (0]
Valores de facilreal (guber) y/o valvto -3 meses. 25.00% | 100.00% 70.315% O
Depdsitos bancarios de dinero a la vista. 0.00% 20.00% 0.004% (¢

VaR de Mercado n/a 1.04%

SK - DCP OM-DCP A Min  Max
Deuda local CP, dir o indir < 1 afio. 80.00%| 100.00% 83.603% (®)]
Valores de facilreal (guber) y/o valvto -3 meses. 25.00% ] 100.00% 61.702% O
Depdsitos bancarios de dinero a la vista. 0.00% 20.00% 0.001% O

En reporto y/o préstamos < 1 afio. 0.00% | 100.00% 0.000% (9]

VaR de Mercado n/a 0.22%
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DISTRIBUCION DE LA CARTERA TOTAL DE LOS FONDOS ADMINISTRADOS POR OLD MUTUAL OPERADORA S.A DE C.V. (5.0.S.1).

CUADRE DE POSICIONES SISTEMA - CONTROL.

| Posicion BAS | Posicién Formulada |

Monto: $6,614,851,255.76 $6,591,144,085.23 $6,591,144,085.23
|  Fondos | MontoenETFs Monto en Directo | Monto en Chequera |
Monto: $404 799 836.49 $400,932,093.69 $5,807,559,561.83 $1,559,763.75

Distribucion de la Cartera

M Fondos M MontoenETF's ® Monto en Directo M Monto en Chequera

0.02%
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DESGLOCE POR EMISORA DE CADA UNO DE LOS FONDOS DE OLD MUTUAL OPERADORA. DE FONDOS S.A DE C.V.
(S.0.S.1).

z::lmr'l.:n‘:;:abr S n ::?;;?:A OM-DCPA OM-DESTA OM-RVMXA OM-RVSTA D ESG LOC E PO R TI PO D E EMI S I O N ’

Alpek 0.00%  0.00% 0.00% 0.09% 0.00%

America Movil 0.00%  0.00% 0.00% 12.94% 0.00% TIPO VALOR Y TIPO DE MERCADO:

Banorte 0.00%  0.00% 0.00% 7.26% 0.00% Sum of Valor Mercado Column Labek 2

Chegquera 0.00%  0.00% 0.00% 0.08% 0.14%

Crédito Real 3.67% E.11% 3.75% 1.93% 0.00% Row Labels H SK-SMTHA OM-DCPA OM-DESTA OM-RVMXA OM-RVSTA

Femsa IAIE 0008 0.00%  1Z.65% 0.00% Acciones do Sociadadss da Inversion da Instrumentos da Deuda UM% 42 1081%  025%  08%

Genoma Lab 1.27%  0.00% 0.98% 0.28% 0.00%

Grupo Bimbo 0.00%  0.00% 0.00% 1.50% 0.00% Aecionas Industriales Comarciales y de Servicios DA% 0008 0.00%  89.05%  0.00%

Grupo Carso 0.00%  1.93% 2.60% 0.00% 0.00%

Grupo Mexico 2.15%  0.00% 0.00% £.78% 0.00% Bondes D 000k 735 10416 0008 0.00%

Gubernamental 0.00%  EE.70% 65.37% 0.00% 0.00% Bonos dal Gob. Fed. Tasa Fija a 20 azos 0006  0.00%  18.95% 0.00%  0.00%

ishares 19.16%  0.00% 0.00% 0.00%  70.85% 5 . ‘

Mexichem 0.00%  0.00% 0.00% 0.72% 0.00% Cartificado Bursaties Bancario 38 557 3A% 000%  0.00%

Petroleos Mexicanos 0.00%  2.05% 1.62% 0-00% 0.00% Cartificados Bursatils Corporativos 0.00% 1578%  15.28%  000%  0.00%

Principal 0.00%  4.27%  10.81% 0.25% 0.86%

Promotora y Operadora de Infraestructura s.4. de C.V. 0.00%  0.00% 0.00% 0.43% 0.00% Certificados Bursatils emitidos por Entidadas o Instituciones dal Goblarno Fedaral 0.005 0005 162k 0.00%  0.00%

santander 0.00%  0.00%  0.00% 1.81% 0.00% Cortificados Bursatils Reforenciados a Papel Comercial OI0F  f6b4h 304 000 0.00%

state street Global Advisors 5.84% 0.00% 0.00% 0.00% 5.32%

Tiendas Liverpool 0.00%  1.32% 0.00% 1.57% 0.00% Chequara an pasos (K1) 000 000 000k 008 0.4k

WalMar 0-00%  0.00%  0.00% 7 0.00% China Region DB 000%  000%  000% 129

vanguard 2.32%  0.00% 0.00% 0.00% 5.74%

Arca Contal 0.00% 0.31% 1.62% 1.13% 0.00% Consumer Defensive 1.0%% 0.00% 0.00% 0.00% 1.38%

LALA Productos Lictzos 0-00% 0008 0008 0. 0.008 Diversifod Emerging Hits 000 000 000%  000% 29

Navistar 6.70%  1.28% 0.00% 0.00% 0.00%

Banco Interacciones 3.18% 3.83% 1.52% 0.00% 0.00% Eurapa Stock 465% 0005  0.00% 000%  2.45%

Flbraune IR Q00R 308 0008 0.008 Fibras Cortificados Inmobiarios (C1) G4 000 00 1B 000

Cementos Mexicanos 3.70%  0.00% 0.00% 4.82% 0.00%

Televisa 0.00% 0.00% 2.03% B.57% 0.00% Industrials 194 0005  0.00%  000% 213

enova 1ESR . 0.72%  000% . 0.78%  0.00% Japan Stock L% 000 000%  000% 578

Nissan 0.00%  0.00% 2.00% 0.00% 0.00%

Grupo Aeroportuario delsur 0.00% 0.00% 0.00% 0.69% 0.00% Udibonas 0008 032 748 0.00% 0.00%

Grupo Alfa 2.41%  0.00% 0.00% £.39% 0.00%

Ford 0.00% 2 245 0.00% 0.00% 0.00% World Stock 38% 0005  0.00% 0.00%  35.0%%

Kimberly Clark de méxico 0.00% 0.15% 0.00% 0.83% 0.00% Foreign Large Blend 0.00%  0.00%  0.00% 0008 437
k . . : . .

sl v edes Benz o oo Jociones doSociedades e vrsion 000 00 O0%  6TE OO0

Gruma 0.00%  0.00% 0.00% 1.48% 0.00% Bonos da Proteccion al Ahorro (BPAGLE) 0.005 1346%  0.00%  000%  0.00%

Banco Inbursa 0.00%  3.89% 3.89% 1.20% 0.00% Lar B R T

Grupo Bursatil Mexicano 0.00%  0.00% 0.00% 6.17% 0.00%

Herdez 0.00% 1.59% 0.00% 0.00% 0.00% Accionas da Asaguradoras Affanzadoras y Arrendadoras 5808 0005 000k 4% 0.00%

old mutual México 24.36%  0.00% 0.00% 0.00% 0.00% .

Grupo operativo Akea 0.00% 0.00% 0.00% 0.89% 0.00% Financial 196 0.0 0.0 0.00% 3318

Grupo Aeraportuario delCentro Norte 0.00%  0.00% 0.00% 0.87% 0.00% Bonos de Protaccion al Aharro (BPAGY1) 0.00%  B62% 506k 000 000%

Bance Compartamos 0.00%  0.00% 0.00% 0.81% 0.00% —

Grupe Aeroportuario del Pacifice 0.00% 0.00% 0.00% 0.48% 0.00% Indiz Equty 0.00%  0.00% 0.0% 0.00% 091

Fibra Prologis 0.00% 0.00% 0.00% 0.30% 0.00% (etes conImpuesto 0.00%  25.96%  13.78% 0.00%  0.00%

Danhos 0.00%  0.00% 0.00% 0.39% 0.00%

Terrafina 0.00%  0.00%  0.00% 0.54% 0.00% Tachnobogy 118 000 000%  000R 04l

General Motors 0.00% 0.48% 0.00% 0.00% 0.00% Foraign Large Valie 0.89% 0005  0.00%  000% 526

WisdoniTree 0.89%  0.00% 0.00% 0.00% 6.17% D

beutsche Bank 0.75%  0.00% 0.00% 0.00% 1.00% Horm Stand Dist Yield S&P. L% 000%  0.00%  000% 419

Asromexico 0.00% 0.00% 0.00% 0.87% 0.00% VDLEU‘HW 0.00% 0.00% 0.00% 0.00% 5.71%

sibra vesta 6.00%  0.00% 0.00% 0.48% 0.00%

Grupo Elektra 0.00% 2.61% 0.76% 1.06% 0.00% Consuriar CVCHCE.I (.88% 0.00% 0.00% 0.00% 1.82%

F1BRA Hotel 1.43% 0.00% 0.00% 0.66% 0.00%

‘ﬁibra Rassini 1.20% 0.00% 0.00% 1.21% 0.00%
LlNIFIN Financiera 2.13% 0.00% 0.00% 0.53% 0.00% Ol D M U I UAI



DESGLOCE POR TIPO DE EMISION, TIPO VALOR Y TIPO DE MERCADO:

Sum of Yalor Mercado Colunn Labelks ﬂ

Row Labels B4 SK-SMTHA OM-DCP A OM-DESTA OM-RVMXA OM-RVSTA

1 25.85% 0.00% 0.00% 89.15% 0.00%

1B 2.20% 0.00% 0.00% 0.00% 8.78%

115P 26.76% 0.00% 0.00% 0.00% 90.22%

51 24.36% 4. 27% 10.81% 0.25% 0.86%

91 0.00%  15.78% 15.28% 0.00% 0.00%

93 6.70%  14.48% 1.52% 0.00% 0.00%

94 3.18% 7.72% 5.41% 0.00% 0.00%

95 0.00% 0.00% 1.62% 0.00% 0.00%

CF 5.14% 0.00% 0.00% 1.89% 0.00%

CHDMX 0.00% 0.00% 0.00% 0.08% 0.14%

LD 0.00% 7.35% 10.11% 0.00% 0.00%
0.00% 0.00% 18.95% 0.00% 0.00%

5 0.00% 0.32% 7.48% 0.00% 0.00%

52 0.00% 0.00% 0.00% 6.17% 0.00%

1M 0.00% 13.46% 0.00% 0.00% 0.00%

0 5.80% 0.00% 0.00% 2.45% 0.00%

IQ 0.00% 8.62% 5.06% 0.00% 0.00%

BI 0.00%  25.96% 23.78% 0.00% 0.00%

92 0.00% 2.05% 0.00% 0.00% 0.00%

Sum of Valor Mercado Column Labek H

Row Labels n SK-SMTHA OM-DCPA OM-DESTA OM-RVMXA OM-RVSTA

Mercado de Capitales Extranjero 26.76% 0.00% 0.00% 0.00% 90.22%

Mercado de Capitales Nacional 33.85% 0.00% 0.00% 97.78% 8.78%

Mercado de Deuda Nacional 34.24% 100.00%  100.00% 0.25% 0.86%

Mercado Alternativo 5.14% 0.00% 0.00% 1.89% 0.00%

Efectivo en Moneda Nacional 0.00% 0.00% 0.00% 0.08% 0.14%
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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

