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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 64.50 55.038% 1.582 1.020 102.222 100.00% 63.10% 17-Apr-22  17-Oct-23 16.000% TO23

BONO TESORO 10/2026 40.60 56.637% 2.618 1.671 102153 100.00%  39.74% 17-Apr-22 17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

PRECIO

x 100 NOM.

742.00

178.45

3030.50

1200.00

187.00

186.60

162.90

180.65

145.45

142.80

TIR
(%)

-0.887%
0.511%
7.971%
9.817%
0.685%
1.481%
3.843%
2.909%
5.738%
6.125%

7-Dec-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.161
0.783
5.555
9.927
0.277
1.286
1.660
2.263
3.755
4.347

(%)

1.172
0.779
5.145
9.039
0.275
1.267
1.599
2.199
3.551
4.096

PARIDAD
(%)

106.78%
100.62%
89.68%
46.09%
99.54%
99.92%
96.23%
96.73%
87.34%
85.73%

Valor
Tecnico
+ CER

792.281
177.356
3379.287
2603.818
187.871
186.758
169.286
186.758
166.530
166.562

Préximo
Vencim.

15-Sep-21
20-Mar-22
31-Dec-21
31-Mar-22
18-Mar-22
25-Mar-22
13-Feb-22
25-Mar-22
9-May-22
9-May-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
18-Mar-22
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
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Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

PRECIO

x 100 NOM.

742.50

179.50

3074.00

1212.00

187.45

186.95

162.90

181.25

146.50

143.00

TIR
(%)

-0.945%
-0.240%
7.696%
9.707%
-0.186%
1.333%
3.843%
2.759%
5.536%
6.091%

7-Dec-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.162
0.783
5.581
9.945
0.277
1.286
1.660
2.263
3.757
4,348

(%)

1.173
0.785
5.183
9.065
0.277
1.269
1.599
2.203
3.560
4.098

PARIDAD
(%)

106.70%
101.21%
90.97%
46.55%
99.78%
100.10%
96.23%
97.05%
87.97%
85.85%

Valor
Tecnico
+ CER

792.281
177.356
3379.287
2603.818
187.871
186.758
169.286
186.758
166.530
166.562

Préximo
Vencim.

15-Sep-21
20-Mar-22
31-Dec-21
31-Mar-22
18-Mar-22
25-Mar-22
13-Feb-22
25-Mar-22
9-May-22
9-May-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
18-Mar-22
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28




