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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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BONOS EN PESOS A CUPON FIJO
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13-Nov-20

BONO TESORO 10/2021
BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

80.25

48.55

34.49

TR

59.119%
60.952%
60.599%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.829 0521 102224
2.145 1333 101.333
2.617 1630  101.292

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
78.50% 3-Apr-21
47.91% 17-Apr-21
34.05% 17-Apr-21

Tasa  Cédigo
Maturity  Cupén MERVAL

3-Oct-21 18.200% TO21
17-Oct-23  16.000% TO23

17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
TC21
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

ESPECIE

BONAR 2020

BONCER 2021 4.00%
DISC. PESOS

PAR PESOS

CUASIPAR

BONCER 08/2021 1.00%
BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

Nov-20 24.16490

PRECIO

x 100 NOM.

651.00

390.85

1925.00

780.00

1097.00

124.50

118.00

109.85

103.80

84.84

80.00

TIR
(%)

2.047%
1.750%
7.800%
9.033%

10.058%

0.303%
2.036%
1.886%
3.988%
6.996%
8.074%

17-Nov-20

(afios)

1.685
0.671
6.238
10.737
11.137
0.713
1.323
2.316
3.277
4.703
5.226

MACAULAY MODIFIED
DURATION DURATION

(%)

1.651
0.659
5.787
9.847
10.120
0.710
1.296
2.273
3.152
4.395
4.835

PARIDAD
(%)

33.59%
100.51%
89.40%
46.91%
44.18%
99.65%
98.48%
98.92%
92.09%
79.79%
75.23%

Valor
Tecnico
+ CER

667.303
388.861
2153.264
1662.788
2483.183
124.934
119.825
119.286
119.286
106.330
106.336

Préximo
Vencim.

15-Nov-20
22-Jan-21
31-Dec-20
31-Mar-21
31-Dec-20
5-Feb-21
18-Mar-21
25-Mar-21
25-Mar-21
9-May-21
9-May-21

Maturity

15-Mar-24
22-Jul-21
31-Dec-33
31-Dec-38
31-Dec-45
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR 31.6875
LEBAC

TASA POLITICA MONETARIA 36.0000

X 100 nom.
BOCON 8va BADLAR 100.400
BONTE 2021 - TASA BADLAR + 100 P.B. 97.000

PVCIA. BS.AS./2015 BADLAR +375bps 70.800
CANC.DEUDA CONTRAT. CORDOBA 96.000

13-Nov-20

TIR

78.064%
46.675%

56.698%
47.929%

MACAULAY MODIFIED
DURATION DURATION

(afios)
1.004
0.659

2.124
1.342

(%)
0.564
0.449

1.355
0.907

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




