Afore AP RI N B 5

COMPOSICION DE LA CARTERA DE VALORES
AL 31 DE DICIEMBRE DE 2011

TITULOS GUBERNAMENTALES:
TITULOS TIPO DE INSTRUMENTO

14,223,274 BONOS
49,508 CBIC002
106,447 CBIC004
9,241 CBIC007
260,442 CETES
5,442,157 UDIBONO
1,401 MEXX90

REPORTOS
16,065,566 GUBERNAMENTALES

TITULOS EMITIDOS, AVALADOS O ACEPTADOS POR
INSTITUCIONES DE CREDITO
TITULOS EMISOR

35,114 BACOMCB
33,688 BACOMER
68,909 BANAMEX
1 CALYON
319 CS-USA
6,492 IADB
393 INGNV
811 JPM
3 KEXIM
92 MER
109 METLIFE
18 MGFUND
2 MS
35,114 SCOTICB
91,727 SHF0001

TITULOS DE DEUDA PRIVADO:
TITULOS EMISOR

190,485 AMX
130 AMXL600
70 AMXL764
124 AMXL771
98,086 BIMBO
148,812 ARCA
450 BIMBG97
2 BMW
4,453 BRHCGCB
34,285 BRHSCCB
77,935 CEDEVIS
107,217 CFE
222,615 CFECB
169,514 CFEHCB
32,008 CHIACB
1,063,102 CORPTRC
626,435 UDITRAC
2,931 CREYCB
3,989 FCASACB
10,053 FEMSA
59,019 FICCB

% CARTERA

36.99%
0.78%
1.67%
0.13%
0.06%

20.49%
0.88%

4.81%

0.05%
0.42%
0.16%
0.02%
0.08%
0.17%
0.10%
0.26%
0.07%
0.23%
0.03%
0.05%
0.05%
0.04%
0.56%

0.57%
0.31%
0.18%
0.29%
0.44%
0.36%
0.16%
0.05%
0.01%
0.07%
0.67%
0.26%
0.16%
0.26%
0.39%
0.23%
1.69%
0.02%
0.02%
0.12%
0.21%




101 GECC 0.23%

32 GECC586 0.08%
19,814 GEUSA 0.05%
64,140 HSBCCB 0.11%
17,084 IBDROLA 0.04%

104,050 KIMBER 0.26%
43,489 METROCB 0.05%
12,484 MFCB 0.07%
21,133 MICHCB 0.23%

9,919 MTROCB 0.07%
6,363 MXMACCB 0.02%
9,739 MXMACFW 0.04%
61,805 NEMAK 0.15%
5,150 PADEIM 0.05%
29,553 PATRICB 0.04%
13,021 PE&OLES 0.43%
22,408 POSADAS 0.05%

36 QUEBEC 0.09%
22,952 SIGMA 0.06%
18,633 TELFIM 0.04%
82,768 TELMEX 0.21%

58 TFON023 0.15%
64,324 TFOVIS 0.52%

132,376 TLEVISA 0.31%
1,045 TMCC 0.26%
48,973 VRZCB 0.58%
16,501 VWLEASE 0.04%
81,941 XIGNUX 0.21%
2,433 PEMEX3 0.86%
91,410 GASN 0.22%
8,250 CDVITOT 0.09%
21 GS400 0.25%
379,704 PASACB 0.91%
77,851 PROIN 0.18%
25,865 CHIHCB 0.05%
3,176,146 COMMO047 0.08%
119 TELV523 0.28%
114,181 LIVEPOL 0.29%
42,079 SORIANA 0.06%
208,723 PEMEX 0.52%
527 CFELJ79 0.18%

TITULOS DE RENTA VARIABLE:
NO. TITULOS INDICE ACCIONARIO

16,824,007 INST. RENTA VARIABLE NACIONALES 11.38%
528,418 ACCIONES INDICES INTERNACIONALES 4.16%
INSTRUMENTOS ESTRUCTURADOS
175,666 AGSACB 0.72%
41,520 MIFMXCK 0.11%
138,179 NEXXCK 0.33%
140,630 IGSCK 0.33%
TOTAL 62,168,164 ~ 100.00%

INSTRUMENTOS DERIVADOS:

Contratos Futuros (Indices accionarios, bonos y tipo de cambio)
Contratos Forward (Tasas)
Los derivados ieros son contratos refer i a variables tales como: tasa de interés, tipos de cambio, indices

accionarios o inflacién. Los derivados permiten optimizar la administracién y cobertura de riesgos dentro de la SIEFORE, maximizando el
retorno esperado de la misma.




