IEB/;B ‘ RESEARCH REPORTE DIARIO 3/4/2025

Valores al cierre del 1/4/2025

PRINCIPALES VARIABLES

TC Oficial: 1074,54 ccL®: $1.313,96 Mep?: $1.319,26 Brecha: 22,3% Devaluacién®®: 1,21% Inflacion'®:  2,40% Tasa LeFi: 29% TasaBadlar:  30,2% Tasa Caucién:  26,50%
) promedio a través de GD30. 7' Calculado con GD30. © Tasa promedio titimos 5 dias (mensual). *Inflacién mensual de Febrero.
DL
Ticker Precio Tipo TIR TNA® Duration Dias al Diaria WTD 10%
Vto.
Tzv2s $1.084,90 DGlar linked -1,45% 0,00% 0,25 %0 -1,10% -0,65% = T > TZV26,0,75%
D16E6 $1.100,00 Délar linked -2,99% 0,00% 0,92 200 -1,35% 0,92% o © DleEe 25 oL
TZV26 $ 1.084,00 Dlar linked -0,75% 0,00% 1,27 455 -1,99% 3,44% 10
0,00 0,20 0,40 0,60 Duration 0,80 1,00 1,20 1,40
Ticker Precio Tipo TIR Duration IETE] WTD
TZXY5 $114,6 CER -1,62% 0,16 0,39% 057%  16% CER
TZX25 $225,0 CER -0,68% 0,24 0,90% 2%
™26 $1.857,0 CER 9,00% 0,82 0,65% 1,03% TX26, 9,00%
@25 $1.189,0 CER 4,33% 0,59 1,84% 4,76% 12% | 108 583% TZX28, 10,5
T2XD5 $191,4 CER 8,26% 0,70 0,87% 122% ‘\TZXM?"W%{BZS 6 ~® DICP; 1093% o PARP.9.97%
TZXM6 $149,3 CER 9,07% 0,99 0,71% 1,19% v’ ® 207 10.47% -
TzX26 $244,9 CER 9,37% 1,24 1,39% 1L41% E ° o
@28 $1.740,0 CER 9,62% 1,71 1,02% 1,31% % |\
TZXD6 $172,3 CER 9,93% 1,70 1,56% 1,53% 254, TZXM7, 10,28%7x27, 10,35%
TZXM7 $124,9 CER 10,28% 1,99 1,38% 1,42% e
Tzx27 $219,5 CER 10,35% 2,24 1,15% 2,09% % ocer
TZXD7 $154,6 CER 10,47% 2,70 1,28% 1,71% o
DICP $37.495,0 CER 10,93% 3,51 1,34% 1,81% 000 100 200 00 400 500 600 200 500
TzX28 $197,5 CER 10,58% 3,25 2,25% 2,23% Duration
PARP $21.190,0 CER 9,97% 7,53 2,66% 2,69%
S16A5 $129,75 Fija 33,90% 0,04 0,12% 0,22%
S28A5 $128,06 Fija 34,76% 0,07 0,19% 0,28% 31% TEM LECAPS / BONCAPS/DUALES
S16Y5 $132,07 Fija 34,36% 012 0,21% 0,30%
s30Y5 $129,99 Fija 34,95% 0,16 0,15% 0,26%
s18l5 $138,60 Fija 35,16% 021 0,22% 043% 30y
305 $ 136,55 Fija 33,84% 0,24 0,35% 0,59%
3115 $133,60 Fija 35,80% 033 1,14% 0,79%
529G5 $139,20 Fija 35,76% 0,41 1,24% 109%  jey ® T13F6;2,91%
s12s5 $138,00 Fija 37,28% 0,45 0,99% 1,28% T1505; 2,85% o T3006; 2,86%
3055 $ 135,90 Fija 38,52% 0,50 0,74% 0,85% °
T1705 $133,00 Fija 38,77% 0,54 0,95% 122% w5 11705 2.77%
$3105 $109,70 Fija 39,00% 0,58 0,92% 0,87% ©53105: 2,78%
T15D5 $134,70 Fija 40,15% 0,70 1,09% 0,97% ® 53055;2,75% N
T13F6 $107,50 Fija 41,10% 0,87 1,56% 103% .. T1SE7; 2,74%
T3006 $95,10 Fija 40,29% 1,24 1,36% 0,63% '
T15E7 $90,25 Fija 37,25% 1,83 0,28% 0,53% © TTS26; 2,65%
T026 $ 84,40 Fija 39,08% 1,30 0,48% -0,35% sa15g3; TTI26; 2,59% © TTD26;2,63%
TIM26 $101,05 Dual 35,75% 0,95 0,60% 065% %% @ o TTM26;2,58% ©
™26 $98,80 Dual 35,85% 124 -0,10% 0,36% 5 2 BS;(,Z:’GS; 2,58%
TTS26 $96,35 Dual 36,86% 1,45 0,10% o00% o S5,
TID26 94,80 Dual 36,529 1,70 0,80% 0,01% . 28A5; 2,51%
PBA25 $$ 107,35 Badlar 22,04;2 0,03 0,51% 0,33% o0 o o4 o o8 e o o e e o
PBY26 $110,00 Badlar 41,83% 0,85 1,17% -0,41%
SFN27 $ 105,50 Badlar 31,27% 1,89 0,00% 0,00% Duration ©  LECAPSTEM
BDC28 $ 108,00 Badlar 38,26% 0,34 0,93% -0,74%
Bono Precio TIR LEGLEL Duration Cupdn Current DIETE] WTD 18% SOBERANOS © BONARES
Yield
AL29 $68,70 14,8% 76,0% 2,03 1,00% 1,46% -0,29% -0,03% AL29; 14,8% © GLOBALES
GD29 $69,36 14,2% 76,7% 2,03 1,00% 1,44% -1,62% ,03% % BOPREALES
AL30 $63,60 14,7% 72,0% 2,42 0,75% 1,18% -0,16% -0,08% 6D29;14,2%
GD30 $64,73 13,9% 73,6% 2,44 0,75% 1,16% 0,05% 0,05%  14% BPTD144% (oo o o AE38 134% ALAL 12,6%
AL35 $63,20 12,6% 57,9% 6,24 4,13% 6,53% 0,00% -0,32% — A5 120% L
GD35 $63,50 12,5% 63,5% 6,24 4,13% 6,50% -0,58% -0,39% 12% GD46; 12,0% ® GD41;12,4%
AE38 $65,31 13,4% 65,3% 5,8 5,00% 7,66% 0,25% -0,29% P70 116%
GD38 $67,07 12,9% 67,1% 533 5,00% 7,45% -0,45% 078% o 8PCID: 11,6%
AL41 $58,01 12,6% 53,8% 6,52 3,50% 6,03% -1,61% -1,88% F
GD41 $58,70 12,4% 58,7% 6,55 3,50% 5,96% 0,17% -0,68% BPY6D; 7,9%
GD46 $ 61,60 12,0% 61,6% 6,21 3,00% 4,87% 1,40% -1,44% 8%
BPJSD $29,00 245,3% 29,0% 0,11 0,00% 0,00% 3,59% -0,34%
BPA7D $98,50 66,0% 98,6% 0,08 5,00% 5,07% 0,20% -0,21% %
BPB7D $93,50 14,4% 93,5% 1,04 5,00% 5,35% -0,27% 0,00%
BPC7D $90,75 11,6% 90,8% 1,95 5,00% 5,51% 0,45% 0,28% -
BPD7D $90,56 11,6% 90,6% 2,17 5,00% 5,52% 0,07% 0,07%
BPY6D $ 96,95 7,9% 97,0% 0,89 3,00% 3,09% 0,15% 0,48%
2%
2 0,00 1,00 2,00 3,00 4,00 5,00 6,00 7,00 8,00 9,00
Duration
Dias Vto Precio Devalua TEA TNA Crawling Mensual FUTUROS USD
Directa
29 30/4/2025 $1.1155 3,8% 60,1% 48,0% 4,00% o
60 31/5/2025|  $1.156,0 7,6% 56,0% 46,1% 377%
L) 30/6/2025| $1.190,0 10,7% 51,3% 43,6% 3,51%
121 31/7/2025|  $1.222,0 13,7% 47,4% 41,4% 329% " ag0%  4e1%
152 31/8/2025  $1.250,0 16,3% 43,8% 39,2% 307% 5% o . B a1 3924 3549 A% A2Th o AaLe% a05%  402%
182 30/9/2025| $1.280,5 19,2% 42,1% 38,4% 2,97% Z40% M . O -
213 31/10/2025|  $1.3415 24,8% 26,3% 42,6% 3,22%  30%
243 30/11/2025|  $1.380,0 28,4% 45,6% 42,7% 3,18%  20%
274 31/12/2025|  $1.410,5 31,3% 43,7% 41,6% 3,07% 1%
305 31/1/2026|  $1.438,0 33,8% 41,7% 40,5% 2,95%  o%
333 28/2/2026 $1.469,0 36,7% 40,9% 40,2% 2,90% 04/2025 05/2025 06/2025 07/2025 08/2025 09/2025 10/2025 11/2025 12/2025 01/2026  02/2026
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