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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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11-Dec-20

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

PRECIO
x 100 nom.

84.00

49.00

35.63

TR

57.010%
63.096%
60.841%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.753 0.479  103.640
2.055 1260 102.578
2.534 1576  102.497

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
81.05% 3-Apr-21
47.77% 17-Apr-21
34.76% 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

T2X2
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

11-Dec-20 24.61980

ESPECIE

BONAR 2020
BONCER 2021 4.00%

BONCER 2022 1.30%
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%

PRECIO
x 100 NOM.

653.00

402.00

111.00

1857.00

724.80

1019.00

127.15

127.15

127.15

127.15

84.00

81.00

TIR
(%)

1.459%
0.364%

6.770%

8.871%
10.056%
11.079%
-0.040%
-2.330%
-0.567%
0.021%

7.781%

8.330%

15-Dec-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.656 1.632
0.594 0.592
1.744 1.633
6.044 5.551

10.460 9.504
10.525 9.476
0.636 0.636
1.246 1.276
2.240 2.253
3.207 3.206
4.617 4.284
5.142 4.746

PARIDAD
(%)

33.07%
101.27%

91.24%
84.27%
42.73%
40.18%
99.59%
103.83%
104.51%
104.51%
77.42%
74.64%

Valor
Tecnico
+ CER

663.475
396.946

121.658
2203.530
1696.384
2536.359

127.677

122.458

121.663

121.663

108.500

108.527

Préximo
Vencim.

15-Dec-20
22-Jan-21
20-Mar-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
20-Sep-22
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 34.3750
LEBAC

TASA POLITICA MONETARIA 38.0000

X 100 nom.
BOCON 8va BADLAR 101.500
BONTE 2021 - TASA BADLAR + 100 P.B. 100.000

PVCIA. BS.AS./2015 BADLAR +375bps 79.100
CANC.DEUDA CONTRAT. CORDOBA 94.250

11-Dec-20

TIR

93.526%
49.501%

50.876%
58.969%

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
0.957
0.578

2.138
1.211

(%)
0.495
0.387

1.417
0.762

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




