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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-Mar-21

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

PRECIO
x 100 nom.

97.40

67.79

47.85

TR

44.297%
45.683%
49.158%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.524 0.363  107.887
1.929 1324 106.311
2.620 1756  106.114

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
90.28% 3-Apr-21
63.77% 17-Apr-21
45.09% 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
DICP
PARP
CUAP
™21

TX22
TX23
TX24
TX26
TX28

5-Mar-21 27.3955

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

X100 NOM.

96.25

453.55

135.00

2166.00

862.00

1181.00

144.00

141.00

137.00

128.60

105.40

102.00

TIR
(%)

-3.315%
-6.432%

1.601%
7.749%
9.567%
10.478%
-5.744%
-2.647%
0.907%
3.241%
5.260%
6.019%

9-Mar-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.548 1.601
0.370 0.395
1.515 1.491
6.132 5.691
10.322 9.421
11.033 9.987
0.408 0.433
1.016 1.044
2.010 1.992
2972 2.878
4.415 4.195
4.976 4.694

PARIDAD
(%)

33.81%
103.43%

99.55%
89.81%
45.54%
42.27%
102.57%
102.66%
101.00%
94.81%
87.01%
84.13%

Valor
Tecnico
+CER

682.668
438.207

135.605
2411.665
1892.812
2794.108

140.393

137.344

135.642

135.642

121.136

121.236

Proximo
Vencim.

15-Mar-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 33.8750 5-Mar-21

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 96.800  44.032% 0.781 0.542  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 102.500  45.842% 0.389 0.267 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 91.600 51.164% 2.054 1.359 12-Apr-25 PBA25




