CUADROS DE BONOS ARGENTINOS EN PESOS - 25/02/2022
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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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25-Feb-22

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 73.02 52.409% 1.356 0.890 105.956 100.00% 68.92% 17-Apr-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 46.30 54.818% 2.424 1.566 105.769  100.00%  43.77% 17-Apr-22 17-Oct-26 15.500%  TO26
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MERVAL
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T2X4

25-Feb-22 40.59240

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%
BONCER 07/2024 1.55%

PRECIO
x 100 NOM.

732.00

197.75

3665.00

1779.00

205.00

207.10

185.00

205.70

178.80

169.00

151.00

TIR
(%)

-3.644%
-4.859%
5.440%
6.551%
-32.357%
-1.334%
-0.035%
0.307%
2.142%
4.005%
0.901%

1-Mar-22

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.064 1.105
0.553 0.581
5.728 5.433
10.225 9.597
0.047 0.069
1.056 1.070
1.441 1.442
2.034 2.028
3.553 3.478
4.167 4.007
2.368 2.346

PARIDAD
(%)

116.22%
103.53%
102.56%

63.37%
100.63%
102.94%
102.16%
102.24%

99.53%

94.00%
101.55%

Valor  Préximo
Tecnico  Vencim.
+CER

850.717
191.013
3573.519
2807.217
203.725
201.186

15-Sep-21
20-Mar-22
30-Jun-22
31-Mar-22
18-Mar-22
25-Mar-22
181.096 13-Aug-22
201.186 25-Mar-22
179.646 9-May-22
179.785 9-May-22
148.700 26-Jul-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
26-Jul-22
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TASA PLAZO FlJO 41.5000 25-Feb-22

12:7.X) -
TASA POLITICA MONETARIA 42.5000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
X 100 nom. (afios) (%)
BOCON 8va BADLAR 49.330 | 52.480% 0.369 0.242  4-Oct-22 PR15

BONAC 03/2022 BADLAR + 200 bps 108.000 | 31.747% 0.090 0.069  3-Apr-22 AA22





