CUADROS DE BONOS EN DOLARES al 08/04/2022
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BONOS EN PESOS CON CER
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	BONOS EN PESOS CON CUPON FIJO	
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8-Apr-22

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%

43.96190

PRECIO
x 100 NOM.

770.00

210.20

4080.00

1988.50

219.10

197.10

216.35

186.95

184.50

162.35

TIR
(%)

-5.585%
-3.408%
5.040%
6.156%
0.250%
1.473%
1.496%
3.267%
3.915%
1.273%

12-Apr-22

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.999
0.441
5.651
10.312
0.947
1.326
1.933
3.429
4.054
2.252

(%)

1.058
0.457
5.380
9.714
0.945
1.307
1.904
3.320
3.901
2.224

PARIDAD
(%)

118.96%
102.12%
104.73%
65.85%
101.10%
99.98%
99.83%
95.87%
94.52%
100.63%

Valor
Tecnico
+ CER

915.979
205.836
3895.595
3019.752
216.715
197.132
216.715
194.998
195.204
161.327

Préximo
Vencim.  Maturity

15-Sep-21 15-Mar-24
20-Sep-22 20-Sep-22
30-Jun-22 31-Dec-33
30-Sep-22 31-Dec-38
25-Sep-22 25-Mar-23
13-Aug-22 13-Aug-23
25-Sep-22 25-Mar-24
9-May-22 9-Nov-26
9-May-22 9-Nov-28
26-Jul-22  26-Jul-22
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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 73.90 56.974% 1.233 0.786 107.778 100.00% 68.57% 17-Apr-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 47.60 56.351% 2.278 1.457 107.535 100.00%  44.26% 17-Apr-22 17-Oct-26 15.500%  TO26





