Actinver

Actimed, S.A. de C\V.
Fondo de Inversion en Instrumentos de Deuda

ACTIMED

MEDIANO PLAZO GENERAL

HR Ratings de México, S.A. De C.V. AA/3CP
T.VALOR EMISORA SERIE CALIF /| BURS VALOR TOTAL %

Bonos De Desarrollo Del Gobierno Federal 12,167,242,388 32.81%

LD BONDESD 221013 AAA(mex) 1,298,752,504 3.50%
LD BONDESD 230105 AAA(mex) 1,151,937,417 3.11%
LD BONDESD 231005 AAA(mex) 1,054,414,925 2.84%
LD BONDESD 220428 AAA(mex) 1,027,565,196 2.77%
LD BONDESD 220519 AAA(mex) 752,549,093 2.03%
LD BONDESD 240530 AAA(mex) 748,468,995 2.02%
LD BONDESD 220317 AAA(mex) 725,457,685 1.96%
LD BONDESD 220512 AAA(mex) 725,386,026 1.96%
LD BONDESD 220616 AAA(mex) 702,331,917 1.89%
LD BONDESD 230629 AAA(mex) 699,889,722 1.89%
LD BONDESD 240201 AAA(mex) 699,734,448 1.89%
LD BONDESD 220421 AAA(mex) 652,242,663 1.76%
LD BONDESD 220721 AAA(mex) 560,291,788 1.51%
LD BONDESD 230330 AAA(mex) 550,704,440 1.49%
LD BONDESD 220908 AAA(mex) 526,611,897 1.42%
LD BONDESD 220203 AAA(mex) 200,530,730 0.54%
LD BONDESD 211202 AAA(mex) 90,372,944 0.24%
Bonos del Gob. Fed. Tasa Fija 984,732,750 2.66%

M BONOS 241205 AAA(mex) 411,039,049 1.11%
M BONOS 270603 AAA(mex) 261,314,438 0.71%
M BONOS 260305 AAA(mex) 211,225,828 0.57%
M BONOS 211209 AAA(mex) 83,207,102 0.22%
M BONOS 220609 AAA(mex) 17,946,333 0.05%
Bonos De Proteccion Al Ahorro Con Pago Mensual De Intereses 1,763,060,385 4.75%

IM BPAG28 240509 AAA(mex) 647,933,559 1.75%
IM BPAG28 230511 AAA(mex) 644,261,565 1.74%
IM BPAG28 221110 AAA(mex) 470,865,261 1.27%
Certificados Bursatiles de Banca de Desarrollo 898,244,788 2.42%

CD KEXIM 21 Aaa.mx 837,084,276 2.26%
CD SHF 19 AAA (mex) 61,160,512 0.17%
Certificados de Depésito 3,658,693,488 9.87%

F BACTINV 21009 HR1 501,953,665 1.35%
F BSCTIA 21001 F1+ (mex) 501,811,085 1.35%
F BACTINV 21021 HR1 501,213,190 1.35%
F BMULTIV 21040 mxA-2 500,719,705 1.35%
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Oper.Instrum.Fin.Derivados (Excedente Aport.Inic.Min)

INLAT

31359

Certificados Bursatiles Referenciados a Papel Comercial

500,555,915
400,791,068
250,594,543
200,781,466
200,160,700
100,112,151

1,479,300,687
477,232,495
401,138,712
305,491,894
150,446,151
133,447,812
11,543,623

1,370,275,822
400,884,732
171,833,212
148,623,963
141,418,537
100,637,365
99,560,500
82,919,363
76,664,676
55,928,465
50,111,397
41,693,612

7,676,414,476
1,828,360,423
945,176,400
898,928,661
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694,225,630
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316,584,462
265,834,751
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116,892,169
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1.08%
0.68%
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0.54%
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3.99%
1.29%
1.08%
0.82%
0.41%
0.36%
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3.70%
1.08%
0.46%
0.40%
0.38%
0.27%
0.27%
0.22%
0.21%
0.15%
0.14%
0.11%

20.70%
4.93%
2.55%
2.42%
1.89%
1.87%
1.70%
1.58%
1.35%
0.85%
0.72%
0.53%
0.32%
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VASCONI 00121

F2 (mex)

Pagaré Rendimiento Liquidable al Vencimiento (PRLVs)

BANOBRA 22253
AFIRME 22062
BANOBRA 22054

Swaps Entregables

1IMXPTIE 301003
2TIEMXP 221028
2TIEMXP 221028
1IMXPTIE 220418
2TIEMXP 221021

Titulos de Organismos Financieros Multilaterales

CABEI 1-21S
CABEI 1-20
BIDINV 1-21G
Udibonos

UDIBONO 220609
UDIBONO 311127
UDIBONO 231116

F1+ (mex)
mxA-2
F1+ (mex)

mxAAA
mxAAA
mxAAA

AAA(mex)
AAA(mex)
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Certif.Burs.Emit. Entidades o Inst.del Gobierno Federal

CFE 20
FNCOT 20
Reportos

BONDESD 250220
BONDESD 220908
BONDESD 241024
BPAGO1 251231
BONOS 471107

Bonos De Desarrollo Del Gobierno Federal

BONDESF 231005
BONDESF 241003
BONDESF 261001
TOTAL CARTERA

ACTIVO NETO

Carteraal: 30/11/2021

AAA (mex)
AAA (mex)

>

> >
23223

AAA(mex)
AAA(mex)
AAA(mex)

15,017,295

1,214,181,673
508,477,044
395,868,000
309,836,629

29,939,750
27,038,250
1,079,000
1,079,000
383,500
360,000

623,067,617
431,250,208
111,523,838

80,293,572

2,300,930,493
1,634,501,284
656,227,508
10,201,701

769,178,403
592,794,104
176,384,299

634,868,320
374,966,615
90,012,351
79,207,439
60,008,241
30,673,674

1,497,738,230
500,615,475
499,599,020
497,523,735

37,084,715,998
37,840,753,783

0.04%

3.27%
1.37%
1.07%
0.84%

0.08%
0.07%
0.00%
0.00%
0.00%
0.00%

1.68%
1.16%
0.30%
0.22%

6.21%
4.41%
1.77%
0.03%

2.07%
1.60%
0.48%

1.71%
1.01%
0.24%
0.21%
0.16%
0.08%

4.04%
1.35%
1.35%
1.34%

100.00%

Limite Maximo de VaR: 0.134 %

observaciones.

Var Promedio: 0.042 %

Parametros: Simulacion Histérica, Intervalo de Confianza del 95%, Horizonte Temporal de 1 dias y con una muestra de 252

"El riesgo por invertir en instrumentos financieros derivados, certificados bursatiles fiduciarios y valores




estructurados o respaldados por activos en caso de tenerlos en éste fondo consiste en el impacto negativo debido al
movimiento en los factores que afecten directamente al subyacente adquirido a través de alguno de los



