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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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PRECIO
x 100 nom.
BONO TESORO 10/2021 91.64
BONO TESORO 10/2023 66.40
BONO TESORO 10/2026 47.00

DURACION
TR DURACION  MODIFICADA
(afios) (%)
45.740% 0.463 0318
50.303% 1.805 1.201
52.588% 2.426 1.590

Valor

Tecnico

100.708
107.822
107.578

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
91.00%
61.58%
43.69%

Préximo
Vencim.

3-Oct-21
17-Apr-21
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

9-Apr-21 28.87400

ESPECIE

MERVAL

PR13
TC21

T2X2
DICP
PARP
CUAP
TX21

TX22
TX23
TX24
TX26
TX28

CONSOLID. 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.

705.00

467.00

134.00

2059.50

789.00

1150.00

152.00

143.00

134.50

125.90

98.15

95.70

TIR
(%)

-1.730%
-0.218%
5.687%
9.790%
11.018%
11.411%
-7.497%
0.718%
4.437%
5.796%
8.491%
8.752%

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.482 1.508
0.274 0.275
1.428 1.351
5.834 5.313
10.166 9.157
10.476 9.403
0.312 0.338
0.926 0.919
1.927 1.845
2.895 2.736
4.284 3.948
4.804 4417

Valor
Tecnico
+CER

PARIDAD
(%)

701.235
463.552
142.362
2559.019
1983.457
2957.931
148.722
142.639
142.343
142.343
128.081
128.217

32.04%
100.74%
94.13%
80.48%
39.63%
38.88%
102.20%
100.25%
94.49%
88.45%
76.63%
74.64%

Proximo

15-Apr-21
22-Jul-21
20-Sep-21
30-Jun-21
30-Sep-21
30-Jun-21
5-Aug-21
18-Sep-21
25-Sep-21
25-Sep-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 34.1250 9-Apr-21

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 80.800  42.960% 0.843 0.590  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 105.250 54.331% 0.293 0.190 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR + 375bps 84.220 43.715% 2.252 1.567 12-Apr-25 PBA25




