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BONOS EN PESOS CON CER

[image: ]





	BONOS EN PESOS CON CUPON FIJO	
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Nombre
MERVAL

PR13
T2X2
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

13-Apr-22 44.15770

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.
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TR
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-9.632%
5.043%
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-0.017%
1.300%
3.240%
3.474%
1.605%

15-Apr-22

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.036
0.433
5.642
10.329
0.939
1.318
1.924
3.421
4.056
2.244

(%)

1.116
0.479
5.3711
9.749
0.963
1.318
1.900
3.313
3.920
2.209

PARIDAD
(%)

121.72%
105.07%
104.70%
67.24%
103.74%
101.95%
100.20%
95.97%
96.17%
99.90%

Valor
Tecnico
+CER

920.059
206.775
3914.816
3033.936
217.706
198.033
217.706
195.899
196.109
162.067

Préximo
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 ~ Cupon #

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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Tasa
Cupén

2.00%
1.30%
5.83%
1.77%
1.40%
4.00%
1.40%
2.00%
2.25%
1.55%
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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 66.00 57.885% 1.361 0.862 100.089 100.00% 65.94% 17-Oct-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 40.49 55.994% 2.702 1732 100.086  100.00%  40.46% 17-Oct-22 17-Oct-26 15.500%  TO26





