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REPORTE DIARIO

Valores al cierre del

PRINCIPALES VARIABLES

TC Oficial: 1002.75 ccL™: $1,128.17 MEep?: $1,092.91 Brecha: 12.51% Devaluacion®:  2.42% Inflacion®:  2.70% Tasa LeFi: 35% Tasa Badlar: 35.69% Tasa Caucién: 31.80%
) promedio a través de GD30. ?' Calculado con GD30. ' Tasa promedio tiltimos 5 dias (mensual). *Inflacién mensual de Octubre.
Ticker Precio Tipo TIR TNA" Duration Dias al Diaria 0% DL-DUALES
Vto.
TDE25 $1,243.10 Duales (CER) 7.1% 18.7% 0.20 77 0.52% 10% TV25;5,32% T2V25,4.36% = .
. TZVDS; 0.88% T2V26,8.19%
Ticker Precio Tipo TIR TNA" Duration Dias al Diaria wrp [
Vto. 50% enL
V25 $983.00 DOlar linked 5.32% 30.53% 0.34 136 -1.17% 0.20% o ©DUALES
TZv25 $979.90 Dlar linked 4.36% 0.00% 056 227 0.00% 0.30% -80% TDE25;-65.94%
TZVD5 $989.90 Dlar linked 0.88% 0.00% 1.07 395 4.09% 4.53% 000 0-20 040 060 0.80 100 120 a0 60
TZV26 $ 880.00 Dlar linked 8.19% 0.00% 137 592 0.57% 0.00% buration
TDE25 $1,243.10 Duales (DL) -65.94% 77.19% 0.20 77 0.52% 1.48% TEM LECAPS / BONCAPS
Ticker Precio TIR Duration Di WTD 200%
2.90% 1E5; 2.86%
T5X4 $500.3 CER 3.16% 0.07 0.38% 0.69% $28] g
T2X5 $613.0 CER 1.97% 023 0.51% 1.36% © S1304; 2.
2.80% S1WFS; 2.75%
TZXMS5 $135.1 CER 0.96% 0.36 0.63% 1.62% \ .
TZX25 $195.5 CER 4.26% 0.61 0.46% 2.62% . S015; 2.62%
TX26 $1,635.0 CER 7.44% 119 0.25% 338% o ; S31L5; 2.57%
TX25 $1,039.5 CER 4.92% 0.96 0.78% 3.74% T
TZXD5 $168.6 CER 6.68% 1.07 0.21% 3.69% ° 52.@5?2,%52 2.58%
TZXM6 $131.9 CER 7.40% 1.36 -0.11% 3.86% S 50% $1255;2.57%
TZX26 $217.3 CER 7.57% 1.61 0.18% 4.07% ® T1705; 2.47%® T15D5; 2.48%
TX28 $1,580.0 CER 6.99% 211 1.28% 3.67% S a0% o LecapsTEm
TZXD6 $154.8 CER 7.77% 2.07 0.03% 4.21%
TZXM7 $113.4 CER 7.85% 236 0.35% 0.35% 5 30%
TZX27 $199.8 CER 8.03% 2.61 0.00% 5.13% 0.03 0.23 0.43 0.63 0.83 1.03 123
TZXD7 $140.7 CER 8.50% 3.07 -0.42% 3.42% Duration
DICP $37,970.0 CER 9.74% 3.59 -0.05% 3.38%
TZX28 $182.5 CER 8.42% 3.62 0.25% 4.41% 15% CER
PARP $20,650.0 CER 8.29% 8.08 0.00% 2.28%
S29N4 $133.70 Fija 34.67% 0.03 0.42% 0.79%
513D4 $123.95 Fija 39.87% 0.07 0.45% 0.75% 13%
S17E5 $124.26 Fija 39.08% 0.16 0.57% 0.78%
S31E5 $161.21 Fija 40.25% 0.20 0.47% 0.85%
S14F5 $112.10 Fija 38.40% 0.24 0.57% 1.08% 1%
S28F5 $144.75 Fija 37.70% 0.28 0.52% 1.01%
514M5 $113.85 Fija 37.46% 0.32 0.46% 0.89% 26, 7 an e 740% ® DICP, 9.74%
$31M5 $138.60 Fija 37.33% 0.36 0.38% 1.54% % \ T2X26,7.57% ~T2X28, 8
S16A5 $115.10 Fija 37.84% 0.41 -0.35% 1.14% = @ PARP, 8.29%
S28A5 $113.59 Fija 37.72% 0.44 -0.24% 1.34%
S16Y5 $117.60 Fija 36.25% 0.49 -0.09% 1.82% 7%
s30Y5 $115.70 Fija 36.39% 0.53 0.30% 2.13%
1815 $123.05 Fija 36.93% 0.58 0.32% 2.33%
S3015 $120.80 Fija 37.09% 0.61 0.33% 1.90% % 0s,
3115 $119.40 Fija 35.64% 0.70 -0.50% 2.49%
529G5 $124.40 Fija 35.64% 0.78 0.47% 2.51% o @ froxa,3.16%
51255 $123.84 Fija 35.79% 0.82 0.33% 2.72%
53085 $124.00 Fija 33.98% 0.87 0.08% 3.94%
T1705 $121.50 Fija 34.17% 0.91 -0.21% 3.89% % b
T15D5 $125.35 Fija 33.41% 1.07 -0.16% 4.90% 0.00 1.00 2.00 3.00 4.00 5.00 6.00 7.00 8.00 9.00
T026 $ 83.05 Fija 30.56% 1.68 0.06% 5.13%
PBA25 $104.00 Badlar 45.39% 0.78 -0.09% 1.82%
BDC28 $111.25 Badlar 44.32% 0.82 0.30% 2.13%
Duration
Bono Precio TIR Paridad Duration Cupén Curr.ent DIEEY WTD SOBERANOS
ield 16% ® BONARES
AL29 $77.60 13.3% 76.2% 2.11 1.00% 1.29% 0.17% 1.44%
GD29 $80.34 11.5% 78.9% 2.15 1.00% 1.24% -0.26% 3.04% BPATD; 15.3% ©GLOBALES
AL30 $69.78 14.1% 68.8% 2.49 0.75% 1.07% -0.01% 3.59% BOPREALES
GD30 $72.50 12.4% 72.5% 254 0.75% 103%  -0.29% 3.36% e
AL35 $66.06 11.6% 61.4% 6.47 3.63% 5.49% 0.09% 5.70%
GD35 $66.15 11.6% 66.2% 6.47 3.63% 5.48% -0.05% 5.84% .
AE38 $70.00 11.9% 70.0% 5.60 4.25% 6.07% 0.59% 6.89% 14% A0,
GD38 $70.93 11.6% 70.9% 5.63 4.25% 5.99% 0.61% 3.96% AL 13.3%
AL41 $63.60 10.9% 59.7% 6.95 3.50% 5.50% 2.91% 8.72%
GD41 $62.01 11.3% 62.0% 6.89 3.50% 5.64% 0.78% 5.82% £ 13%
GD46 $67.20 10.6% 67.2% 6.47 3.00% 4.46% 1.76% 3.86%
BPJSD $67.90 5.5% 67.9% 0.32 0.00% 0.00% -0.85% 0.59% a030; 12.4% ®
BPA7D $96.20 15.3% 96.2% 0.45 5.00% 5.20% -0.81% 0.31% 12% AE38: 119%
BPB7D $92.60 11.2% 92.6% 141 5.00% 5.40% -0.27% 0.76% GD29;11.5% 2 AL35; 11.6%
BPC7D $87.88 11.2% 87.9% 232 5.00% 5.69% -0.25% -0.69% B2 7D 111% G038 11.6% © o35, 11.6%
BPD7D $87.81 11.1% 87.8% 2.54 5.00% 5.69% -0.14% 0.63% L1 GDA1;11.3%
BPY6D $95.00 7.9% 95.0% 077 3.00% 3.16% -0.30% 2.26% BPB7D; 11.2% ALILGO9%
GD46; 10.6% ®
FUTUROS DE DOLAR - ROFEX
10%
0.00 1.00 2.00 3.00 4.00 5.00 6.00 7.00
Dias. Vto Precio  Devalu: TEA TNA Crawling Mensual Duration
15 11/30/2024 $1,013.5 29.6% 26.1% 2.19%
a6 12/31/2024 $1,014.0 9.3% 8.9% 0.74%
76 1/30/2025 $1,067.5 35.1% 31.0% 2.54%
104 2/27/2025 $1,087.0 32.7% 29.5% 2.39% FUTUROS UsD
136 3/31/2025 $1,107.0 10.4% 30.4% 27.9% 2.24% 0%
166 4/30/2025 $1,1285 12.5% 29.7% 27.6% 2.19% 70%
197 5/31/2025 $1,147.0 14.4% 28.3% 26.7% 2.10% 0%
227 6/30/2025 $1,167.5 16.4% 27.7% 26.4% 2.06% 0%
257 7/30/2025 $1,187.5 18.4% 27.1% 26.2% 20% g 0. 310%
289 8/31/2025 $1,205.5 20.2% 26.2% 25.5% 1.96% 26.1% 29.5%  27.9%  27.6%  267%  26.4% 262%  255%  j53%  259%
319 9/30/2025 $1,2245 21% 25.7% 25.3% 1.92% % e ° . . . = - -
350 10/31/2025 $1,252.0 24.9% 26.1% 25.9% 1.95% 20% 8.9%
10% °
* Supuestos de Inflacion propios: 3% a partir de Noviembre 0%
B . . 11/2024  12/2024 01/2025 02/2025 03/2025 04/2025 05/2025 06/2025 07/2025 08/2025 09/2025  10/2025
Supuestos de Devaluacién: 2% mensual para instrumentos con vencimiento en 2024.
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