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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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27-Nov-20

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

PRECIO
x 100 nom.

80.80

48.50

36.00

TR

61.346%
62.436%
59.081%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.790 0.490  102.932
2.098 1201  101.956
2.617 1645 101.894

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
78.50% 3-Apr-21
47.57% 17-Apr-21
35.33% 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

27-Nov-20

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%

24.61980

PRECIO
x 100 NOM.

653.90

400.70

1879.00

735.00

1035.00

126.90

119.50

111.30

103.00

82.55

77.95

TIR
(%)

2.983%
0.857%
8.603%
9.872%
10.875%
0.255%
2.577%
2.188%
4.215%
8.119%
9.059%

1-Dec-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.637 1.590
0.632 0.627
6.112 5.628

10.535 9.588
10.671 9.624
0.674 0.673
1.284 1.252
2.277 2.229
3.239 3.108
4.652 4.303
5.160 4.731

PARIDAD
(%)

33.12%
101.04%
85.46%
43.36%
40.86%
99.54%
97.73%
98.28%
91.53%
76.14%
71.93%

Valor
Tecnico
+ CER

663.475
396.564
2198.664
1695.237
2533.143
127.481
122.270
121.597
121.597
108.416
108.433

Préximo
Vencim.

15-Dec-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 34.0625
LEBAC

TASA POLITICA MONETARIA 38.0000

X 100 nom.
BOCON 8va BADLAR 102.000
BONTE 2021 - TASA BADLAR + 100 P.B. 99.400

PVCIA. BS.AS./2015 BADLAR +375bps 72.000
CANC.DEUDA CONTRAT. CORDOBA 96.000

27-Nov-20

TIR

83.961%
48.331%

57.788%
53.891%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.978 0.532
0.617 0.416
2.069 1.311

1.268 0.824

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
Cco23




