CUADROS DE BONOS ARGENTINOS EN PESOS al  01/04/2022

BONOS EN PESOS CON CER
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	BONOS EN PESOS CON CUPON FIJO	
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Nombre
MERVAL

PR13

T2X2
DICP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

1-Apr-22 43.44390

ESPECIE

CONSOLID. 6TA. 2%

BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

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.

759.00

208.50

3910.00

1929.00

217.75

197.15

214.30

183.90
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TIR
(%)

-4.702%

-4.050%
5.594%
6.335%
-0.342%
0.281%
1.360%
3.387%
3.754%
0.969%

5-Apr-22

MACAULAY MODIFIED
DURATION DURATION

(afos)

1.015

0.460
5.619
10.305
0.966
1.346
1.952
3.447
4.077
2.272

(%)

1.065

0.480
5.322
9.691
0.970
1.342
1.926
3.334
3.930
2.250

PARIDAD
(%)

119.96%

102.53%
101.68%
64.66%
101.70%
101.58%
100.09%
95.47%
95.09%
101.33%

Valor
Tecnico
+CER

910.477

203.359
3845.400
2983.158

214.103

194.074

214.103

192.626

192.820

159.378

Proximo
Vencim.

15-Sep-21
20-Sep-22
30-Jun-22
30-Sep-22
25-Sep-22
13-Aug-22
25-Sep-22
9-May-22
9-May-22
26-Jul-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
26-Jul-22
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1-Apr-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 74.50 54.893% 1.256 0.811 107.467 100.00% 69.32% 17-Apr-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 47.90 55.348% 2318 1.492 107.233  100.00%  44.67% 17-Apr-22 17-Oct-26 15.500%  TO26





