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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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4-Jun-21

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

PRECIO
x 100 nom.

96.70

62.85

43.45

TR

47.656%
49.489%
50.623%

DURACION
(afios)
0.310
1.899
2.795

DURACION
MODIFICADA-
(%)
0.210
1.270
1.856

Valor
Tecnico

103.488
102.267
102.196

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
93.44%
61.46%
42.52%

Préximo
Vencim.

3-Oct-21
17-Oct-21
17-Oct-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
TX21

TX22
TX23
TX24
TX26
TX28

Jun-21 9960

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2021 4.00%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

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.

740.00

510.00

145.30

2425.00

884.00

162.00

154.85

149.55

142.50

115.60

108.70

TIR
(%)

0.006%
-4.014%

2.402%
8.556%
10.827%
-2.610%
1.417%
3.525%
4.593%
6.436%
7.710%

9-Jun-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.400 1.400
0.118 0.123
1.275 1.245
5.801 5.343
10.046 9.064
0.159 0.163
0.772 0.762
1.773 1.713
2743 2,622
4.204 3.950
4.748 4.408

PARIDAD
(%)

29.46%
100.78%

98.63%
86.37%
40.87%
99.56%
99.22%
96.41%
91.86%
83.57%
78.57%

Valor
Tecnico
+CER

720.766
506.048

147.315
2807.679
2162.907

162.712

156.060

155.125

155.125

138.325

138.353

Proximo
Vencim.

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

Maturity

15-Mar-24
22-Jul-21
20-Sep-22
31-Dec-33
31-Dec-38
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 4-Jun-21

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 85.650  42.274% 0.677 0.476  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 102.700  41.942% 0.159 0.112 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 91.600 54.906% 1.954 1.261 12-Apr-25 PBA25




