IEBCB ‘ RESEARCH EPORTE DIARIO 11/20/2024

Valores al cierre del 11/19/2024

PRINCIPALES VARIABLES

TC Oficial: 1003.25 ceL: $1,110.17 MEeP?: $1,077.60 Brecha: 10.66% Devaluacién®:  2.11% Inflacion®:  2.70% Tasa LeFi: 35% Tasa Badlar: 35.81% Tasa Caucién:  32,1%
M promedio a través de GD30. ? Calculado con GD30. ' Tasa promedio tiltimos 5 dias (mensual). “Inflacién mensual de Octubre.
Duration Dias al DL-DUALES
40%
Vto.
TDE25 $1,253.00 Duales (CER) 3.7% 0.19 73 0.80% 0.80% 10% TV25; §80% T2V25,5.20% .
TZVD5; 2.57% TZV26,6.40%
Ticker Precio Tipo TIR TNA" Duration Dias al Diaria WTD £ 0%
Vto. 50% eDL
V25 $972.60 Dlar linked 8.80% 34.11% 0.32 132 -1.06% -1.06% . © DUALES
TZV25 $976.00 Délar linked 5.20% 0.00% 0.55 223 -0.40% -0.40% -80% TDE2S; -68.68%
TZVD5 $973.10 Dlar linked 2.57% 0.00% 1.06 391 -1.70% -1.70% 0.00 0-20 040 060 0.80 100 120 a0 60
TZV26 $ 905.00 Dlar linked 6.40% 0.00% 141 588 2.84% 2.84% buration
TDE25 $1,253.00 Duales (DL) -68.68% -84.50% 0.19 73 0.80% 0.80% TEM LECAPS / BONCAPS
Ticker Tipo TIR Duration WTD 20U\ @ 51304; 2.98%
2.90% mf%%isegs?z.ss%
T5X4 $501.0 CER 3.10% 0.06 0.14% 0.14% \ 7 2.70%
T2X5 $6133 CER 2.31% 0.22 0.05% 0.05% 5% S28AS; 2.76% S30Y5; 2.71%
TZXM5 $134.9 CER 1.72% 0.36 0.15% -0.15% ’ S17ES; 2 kﬁtﬁ 2.791% ?{42/57 "
T2x25 $195.1 CER 4.91% 061 -0.23% o, i 271 $3115; 2.62%
TX26 $1,635.0 CER 7.59% 119 0.00% 0.00% o S16A5; 2.75% i
TX25 $1,053.0 CER 3.67% 0.95 1.30% 130% T, Ny SSOREBEH
TZXD5 $168.1 CER 7.17% 1.07 0.33% 0.33%
TZXM6 $131.9 CER 7.50% 136 0.04% 0.04% S so o T1705; 2.50%e T15DS; 2.50%
TZX26 $216.9 CER 7.81% 161 -0.18% -0.18%
TX28 $1,572.0 CER 7.34% 2.09 0.51% 0.51% S a0% o LecapsTEm
TZXD6 $154.4 CER 7.98% 2.07 0.23% 0.23%
TZXM7 $113.8 CER 7.76% 236 0.35% 0.35% 2 30%
TZX27 $199.7 CER 8.11% 261 -0.03% -0.03% 003 023 043 063 0.83 103 123
TZXD7 $1403 CER 8.65% 3.07 0.25% 0.25% Duration
DICP $37,915.0 CER 8.50% 3.58 -0.14% -0.14%
TZX28 $1815 CER 8.64% 3.61 -0.55% -0.55% 15% CER
PARP $20,430.0 CER 8.46% 8.05 -1.07% -1.07%
S29N4 $133.79 Fija 47.43% 0.02 0.07% 0.07%
513D4 $124.05 Fija 44.47% 0.06 0.08% 0.08% 13%
S17E5 $124.25 Fija 41.59% 0.16 0.01% 0.01%
S31E5 $161.43 Fija 41.28% 0.19 0.14% 0.14%
S14F5 $111.86 Fija 41.29% 0.23 0.21% 0.21% 1%
S28F5 $145.00 Fija 38.16% 0.27 0.17% 0.17% §
514M5 $113.60 Fija 39.61% 031 0.22% 0.22% 5 e 1% P
S31M5 $138.20 Fija 39.46% 0.36 -0.29% -0.29% % / - T2X06, 7.k 1y s e o oanp s
S16A5 $115.10 Fija 38.75% 0.40 0.00% 0.00% & |\eg 73 et - o
S28A5 $113.45 Fija 38.95% 0.43 0.12% 0.12% ° : S
S16Y5 $117.40 Fija 37.45% 0.48 0.17% 0.17% 7% T2X27,8.11%
S30Y5 $115.25 Fija 38.09% 0.52 0.39% 0.39%
51815 $122.80 Fija 38.04% 0.57 -0.20% -0.20% | T2xas, 4.
S3015 $120.60 Fija 38.06% 0.61 0.17% 0.17% o
3115 $119.10 Fija 36.63% 0.69 0.25% 0.25% o105 367%
529G5 $123.80 Fija 36.94% 0.77 -0.48% -0.48% o ofsazaon
51255 $123.80 Fija 36.27% 0.81 -0.03% -0.03% o Toxs 231%
53085 $123.75 Fija 34.67% 0.86 -0.20% -0.20% o
T1705 $121.45 Fija 34.59% 0.90 -0.04% -0.04% % b 12xms, 1.72% © CER
T15D5 $124.75 Fija 34.31% 1.07 -0.48% -0.48% 0.00 1.00 2.00 3.00 4.00 5.00 6.00 7.00 8.00 9.00
T026 $ 83.00 Fija 30.78% 1.67 -0.06% -0.06%
PBA25 $103.70 Badlar 48.00% 0.77 0.17% 0.17%
BDC28 $112.00 Badlar 44.21% 0.81 0.39% 0.39%
Duration
Bono Precio TIR Paridad Duration Cupén Curr_ent DIETEY WTD SOBERANOS
el 16% @ BONARES
AL29 $78.28 12.9% 76.8% 2.12 1.00% 1.28% 0.88% 0.88%
GD29 $80.66 11.3% 79.2% 2.15 1.00% 1.24% 0.40% 0.40% © GLOBALES
AL30 $70.95 13.4% 70.0% 2.51 0.75% 1.06% 1.68% 1.68% BOPREALES
GD30 $73.30 11.9% 733% 254 0.75% 1.02% 1.10% 1.10% e
AL35 $66.79 11.4% 62.0% 6.48 3.63% 5.43% 1.11% 1.11%
GD35 $67.00 11.4% 67.0% 6.48 3.63% 5.41% 1.28% 1.28%
AE38 $70.17 11.8% 70.2% 5.60 4.25% 6.06% 0.24% 0.24% 4%
GD38 $71.20 11.5% 71.2% 5.63 4.25% 5.97% 0.38% 0.38%
AL41 $62.80 11.1% 59.0% 6.91 3.50% 5.57% -1.26% -1.26% AL28; 12.9% © AL30; 13.4%
GD41 $62.30 11.2% 62.3% 6.89 3.50% 5.62% 0.47% 047% £ 13%
GD46 $ 66.95 10.7% 67.0% 6.45 3.00% 4.48% 0.37% 0.37%
BPJSD $68.24 7.1% 68.2% 0.32 0.00% 0.00% 0.50% 0.50%
BPA7D $96.00 16.0% 96.0% 0.44 5.00% 5.21% 0.21% 0.21% 12% A3 11.8%
BPB7D $92.80 11.0% 92.8% 1.40 5.00% 5.39% 0.22% 0.22% Go29; 1 T8 O s inan
BPC7D $87.71 11.3% 87.7% 231 5.00% 5.70% -0.19% -0.19% . BPD7D; 11.2% 63g;11.5% © %
BPD7D $87.80 11.2% 87.8% 2.53 5.00% 5.69% 0.01% 0.01% 115 SEARIL Y%
BPY6D $95.05 7.9% 95.1% 0.76 3.00% 3.16% 0.05% 0.05% BPB7D; 11.0% 6D45; 107% ®
FUTUROS DE OFEX
10%
0.00 1.00 2.00 3.00 4.00 5.00 6.00 7.00
Vto Precio  Devaluacién TEA TNA Crawling Mensual Duration
11 11/30/2024 $1,014.0 1.1% 42.4% 35.6% 2.99%
a2 12/31/2024 $1,039.0 3.6% 35.6% 31.0% 2.57%
72 1/30/2025 $1,065.5 6.2% 35.7% 31.5% 2.58%
100 2/27/2025 $1,085.5 8.2% 33.3% 29.9% 2.43% FUTUROS UsD
132 3/31/2025 $1,104.0 10.0% 30.3% 27.8% 2.23% 80%
162 4/30/2025 $1,126.5 12.3% 29.8% 27.7% 2.20% 70%
193 5/31/2025 $1,145.0 14.1% 28.4% 26.7% 2.10% 0%
223 6/30/2025 $1,163.0 15.9% 27.4% 26.1% 2.04% o
253 7/30/2025 $1,185.0 18.1% 27.2% 26.1% 202% < 35.6% 315%
Z 40% 31.0% 29.9%
285 8/31/2025 $1,204.0 20.0% 26.3% 25.6% 1o7%  F - . . 8% 227%  267%  ge1%  261%  25.6%  asay  261%
315 9/30/2025 $1,223.0 21.9% 25.8% 25.4% 1.93% hd .
346 10/31/2025 $1,251.0 24.7% 26.2% 26.1% 1.96% 20%
10%
* Supuestos de Inflacion propios: 3% a partir de Noviembre 0%
Supuestos de Devaluacién: 2% mensual para instrumentos con vencimiento en 2024, 11/2024  12/2024 01/2025 02/2025 03/2025 04/2025 05/2025 06/2025 07/2025 08/2025 09/2025 10/2025
GRUPO IEB

Av. del Libertador 498. Piso 10 - Torre IEB (1001) C.A.B.A.
Tel: (+54 11) 5353-5500 https://www.grupoieb.com.ar,
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Integral de FCI registrado bajo la matricula n 59, en ambos casos de la CNV. Ademds, IEB es miembro de Bolsas y Mercados Argentinos S.A. (BYMA) n° 203, Mercado a Término de Rosario S.A. (ROFEX S.A) n 313, Mercado Abi (MAE) 1695,y Valores S.A. (MAV) n° 546




