ap BANDORTE [g&anora NTEMP+

FitchRatings

L & & B

Excelente

#
&
£

Composicion de la Cartera de Inversion al 30 de septiembre de 2026.

NTEMP+

Fondo Banorte 8, S.A. de C.V. Fondo de Inversiéon en Instrumentos de Deuda

T. VALOR EMISORA SERIE CALIF/BURS

R RAZONABLE
A

EFECTIVO Y EQUIVALENTES DE EFECTIVO

Chequera en Pesos $20,825,743
CHM 040072 8010689 N/A $20,825,743
TOTAL DE EFECTIVO Y EQUIVALENTES DE EFECTIVO $20,825,743

INVERSIONES EN INSTRUMENTOS FINANCIEROS
INSTRUMENTOS FINANCIEROS NEGOCIABLES
Deuda Gubernamental

Bonos de Desarrollo del Gobierno Federal LF $1,482,417,036
LF BONDESF 280224 AAA(mex) $110,251,713
LF BONDESF 280615 AAA(mex) $110,173,889
LF BONDESF 290705 AAA(mex) $100,092,440
LF BONDESF 280420 AAA(mex) $75,145,161
LF BONDESF 290222 AAA(mex) $73,368,218
LF BONDESF 261231 AAA(Mex) $50,182,040
LF BONDESF 270401 AAA(mex) $50,109,721
LF BONDESF 301128 AAA(mex) $49,837,778
LF BONDESF 270114 AAA(mex) $46,346,559
LF BONDESF 270930 AAA(mex) $40,174,999
LF BONDESF 271202 AAA(mex) $40,110,056
LF BONDESF 280928 AAA(mex) $40,091,342
LF BONDESF 261001 AAA(mex) $30,152,133
LF BONDESF 270610 AAA(mex) $30,137,630
LF BONDESF 270128 AAA(mMex) $30,107,391
LF BONDESF 270225 AAA(mex) $30,105,673
LF BONDESF 270520 AAA(mex) $30,100,860
LF BONDESF 280127 AAA(mex) $30,074,704
LF BONDESF 290719 AAA(mMex) $30,013,165
LF BONDESF 290419 AAA(mMex) $29,999,288
LF BONDESF 290111 AAA(mex) $29,937,571
LF BONDESF 300725 AAA(mex) $29,844,459
LF BONDESF 270819 AAA(Mex) $25,636,682
LF BONDESF 261008 AAA(mex) $25,094,871
LF BONDESF 290503 AAA(mex) $24,935,253
LF BONDESF 300321 AAA(mex) $20,079,073
LF BONDESF 261203 AAA(mMex) $20,073,706
LF BONDESF 271014 AAA(mMex) $20,035,613
LF BONDESF 270211 AAA(mex) $20,020,311
LF BONDESF 270923 AAA(mex) $20,011,962
LF BONDESF 310417 AAA(mex) $19,915,702
LF BONDESF 270617 AAA(mMex) $17,543,717
LF BONDESF 280323 AAA(mMex) $15,031,958
LF BONDESF 270722 AAA(mex) $15,029,423
LF BONDESF 261022 AAA(mex) $15,018,479
LF BONDESF 291004 AAA(mex) $14,985,731
LF BONDESF 291101 AAA(mex) $14,983,460
LF BONDESF 300124 AAA(mex) $14,975,627
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VALOR RAZONABLE %

T. VALOR EMISORA SERIE CALIF/BURS TOTAL PARTICIPACION
LF BONDESF 310320 AAA(mex) $14,944,070 033 %
LF BONDESF 321021 AAA(mex) $14,910,778 0.33%
LF BONDESF 340323 AAA(mMex) $14,830,240 033 %
LF BONDESF 270318 AAA(mMex) $10,047,487 022 %
LF BONDESF 270422 AAA(mex) $10,034,263 022 %
LF BONDESF 290322 AAA(mex) $10,001,053 0.22 %
LF BONDESF 320415 AAA(mex) $9,939,832 0.22 %
LF BONDESF 290125 AAA(mMex) $5,001,805 0.11%
LF BONDESF 320129 AAA(mex) $2,979,150 0.07 %

Bonos de Desarrollo del Gobierno Federal LG $169,302,419 3.73%

LG BONDESG 310724 AAA(mex) $99,286,766 2.19%
LG BONDESG 280316 AAA(mex) $20,063,896 0.44 %
LG BONDESG 300314 AAA(mMex) $19,986,346 0.44 %
LG BONDESG 270506 AAA(mMex) $15,012,055 033 %
LG BONDESG 290726 AAA(mex) $14,953,356 033 %
Bonos de Proteccion al Ahorro (Pago Mensual) $30,039,282 0.66 %

IM BPAG28 270506 AAA(mex) $20,016,694 0.44 %
IM BPAG28 270204 AAA(mex) $10,022,588 022 %
Bonos de Proteccion al Ahorro (Pago Semestral) $370,089,944 8.15%

IS BPA182 310327 AAA(mex) $82,417,736 1.82 %
IS BPA182 301010 AAA(mMex) $66,703,211 147 %
IS BPA182 300328 AAA(mex) $61,833,893 136 %
IS BPA182 330407 AAA(mex) $30,622,705 0.67 %
IS BPA182 290927 AAA(mex) $20,726,918 0.46 %
IS BPA182 280928 AAA(mMex) $20,723,205 0.46 %
IS BPA182 270401 AAA(mex) $20,721,937 0.46 %
IS BPA182 270930 AAA(mex) $20,713,482 0.46 %
IS BPA182 310918 AAA(mex) $19,889,899 0.44 %
IS BPA182 320324 AAA(mMex) $15,423,169 034 %
IS BPA182 280412 AAA(mex) $10,313,789 023 %
Bonos de Proteccion al Ahorro (Pago Trimestral) $80,044,024 1.76 %

1Q BPAG91 300516 AAA(mex) $30,016,292 0.66 %
1Q BPAGI1 280907 AAA(mex) $20,014,485 0.44 %
1Q BPAGI1 290913 AAA(mex) $19,950,247 0.44 %
Q BPAG91 280511 AAA(mMex) $10,063,000 022 %
Bonos del Gobierno Federal (Tasa Fija) $705,335,348 15.54 %

M BONOS 270603 AAA(mex) $705,335,348 15.54 %
Certificados de la Tesoreria de la Federacion $1,103,180,667 24.30 %

B CETES 270513 AAA(mex) $335,357,575 739%
Bl CETES 270708 AAA(mex) $251,022,098 553 %
Bl CETES 270624 AAA(mex) $133,024,934 293 %
BI CETES 270527 AAA(mMex) $100,337,780 221 %
B CETES 270429 AAA(mex) $81,688,205 1.80 %
Bl CETES 270819 AAA(mex) $65,780,456 145 %
Bl CETES 270902 AAA(mex) $46,793,475 1.03 %
B CETES 270915 AAA(mMex) $46,649,150 1.03 %
B CETES 270722 AAA(mex) $42,526,994 0.94 %
Total Deuda Gubernamental $3,940,408,720 86.80 %

Deuda Bancaria

Certificados Bursatiles Bancarios $25,117,690 0.55 %

94 COMPART 24-2S AA (mex) $25,117,690 0.55 %
Certificados de Deposito $15,036,729 0.33 %

F BSCTIA 25011 F1+ (mex) $15,036,729 033 %
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T. VALOR EMISORA SERIE CALIF/BURS VALORTZI._\I_i?_NABLE PARTICIAI;ACIC')N
Total Deuda Bancaria $40,154,419 0.88 %
Otros Titulos de Deuda
Certificados Bursatiles Corporativos $40,124,941 0.88 %
91 KOF 22X mxAAA $15,068,164 0.33 %
91 BIMBO 26-2 AAA (mex) $15,028,848 0.33 %
91 SAKLY 25 AAA (mex) $10,027,929 0.22 %
Total Otros Titulos de Deuda $40,124,941 0.88 %
instrumentos financieros de capital
Obligaciones Comerciales,Industriales y Servicios $0 0.00 %
2 LERMA 90 $0 0.00 %
Total instrumentos financieros de capital $0 0.00 %
TOTAL DE INSTRUMENTOS FINANCIEROS NEGOCIABLES $4,020,688,080 88.57 %
TOTAL DE INVERSIONES EN INSTRUMENTOS $4,020,688,080 88.57 %
FINANCIEROS
OPERACIONES DE REPORTO
REPORTADOR
Bonos de Proteccion al Ahorro (Pago Semestral) $249,005,971 5.49 %
IS BPA182 330407 AAA(mex) $249,005,971 5.49 %
Bonos de Proteccion al Ahorro (Pago Trimestral) $249,005,854 5.49 %
1Q BPAGI1 280106 AAA(mex) $249,005,854 5.49 %
TOTAL DE OPERACIONES DE REPORTO $498,011,825 10.97 %
TOTAL DE CARTERA: $4,539,525,648 100.00%

Limite Maximo de VaR: 0.270% VaR Promedio: 0.0215%

Valor en Riesgo (VaR) Supuestos y Metodologia: Horizonte de tiempo de un dia y con nivel de confianza al 95% a dos colas basada en una

simulacién histérica no paramétrica de 501 observaciones.

Actualmente el Fondo no se encuentra en estrategia temporal de inversién.
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