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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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5-Feb-21

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

PRECIO
x 100 nom.

94.45

58.65

40.85

TR

44.929%
54.473%
56.680%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.601 0415  106.370
1.953 1264 104.978
2.488 1588  104.822

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
88.79% 3-Apr-21
55.87% 17-Apr-21
38.97% 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

5 26.71770

ESPECIE

CONSOLIC. 6TA. 2%
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.

715.00

437.10

126.50

2125.00

811.00

1205.00

139.60

133.50

129.65

121.70

98.05

97.50

TIR
(%)

-0.723%
-2.661%

4.192%
7.570%
9.887%
9.974%
-3.416%
0.336%
0.977%
4.227%
6.312%
6.375%

9-Feb-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.567 1.579
0.447 0.459
1.591 1.527
6.234 5.795

10.343 9.412
11.371 10.339
0.485 0.502
1.093 1.089
2.086 2.066
3.047 2.923
4.480 4.214
5.043 4741

PARIDAD
(%)

33.37%
102.36%

95.63%
90.67%
43.93%
44.28%
102.16%
99.86%
100.90%
91.98%
83.02%
82.51%

Valor
Tecnico
+ CER

684.439
427.038

132.281
2343.773
1845.917
2721.082

136.644

133.683

132.307

132.307

118.098

118.172

Préximo
Vencim.

15-Feb-21
22-Jul-21
20-Mar-21
30-Jun-21
31-Mar-21
30-Jun-21
5-Aug-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 34.1875 5-Feb-21

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 94.800 43.125% 0.860 0.601  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 99.500 19.966% 0.466 0.388  5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 84.350 53.585% 2.093 1.363 12-Apr-25 PBA25




