CUADROS DE BONOS ARGENTINOS EN PESOS AL 22/04/2022
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BONOS EN PESOS CON CER
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	BONOS EN PESOS CON CUPON FIJO	
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Nombre
MERVAL

PR13
T2X2
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

22-Apr-22 43.70210

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.

760.90

220.60

4015.00

2035.00

228.70

204.15

216.90

188.90

188.80

161.95

TR
(%)

-8.933%
-15.853%
5.265%
5.881%
-4.981%
-1.669%
1.074%
2.810%
3.208%
1.137%

26-Apr-22

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.012
0.403
5.591
10.314
0.909
1.288
1.894
3.394
4.033
2.214

(%)

1111
0.479
5.312
9.741
0.957
1.310
1.874
3.301
3.907
2.189

PARIDAD
(%)

119.67%
107.76%
103.45%

67.74%
106.10%
104.12%
100.63%

97.37%

97.21%
100.92%

Valor
Tecnico
+CER

910.566
204.723
3881.211
3003.943
215.551
196.074
215.551
193.995
194.218
160.470

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

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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22-Apr-22

BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

65.75

38.90

TR

59.675%
59.023%

DURACION  Valor  Capital Préximo Tasa

DURACION ~ MODIFICADA Tecnico residual ~ Paridad  Vencim.  Maturity  Cupén
(afios) (%) (%) (%)

1335 0.836  100.489  100.00%  65.43% 17-Oct-22 17-Oct-23 16.000%

2.629 1.653  100.474  100.00%  38.72% 17-Oct-22 17-Oct-26 15.500%

cadigo
MERVAL

TO23
T026





