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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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18-Jun-21

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

PRECIO
x 100 nom.

98.25

64.30

44.10

TR

47.138%
48.897%
50.670%

DURACION
(afios)
0.271
1.863
2.756

DURACION
MODIFICADA-
(%)
0.184
1.251
1.829

Valor
Tecnico

104.196
102.889
102.799

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
94.20%
62.49%
42.90%

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

un-21

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%

4470

PRECIO
x 100 NOM.

737.00

517.50

146.95

2447.50

885.00

164.35

155.90

150.00

141.25

114.80

106.80

TIR
(%)

-1.574%
-13.215%

2.186%
8.584%
10.941%
-8.591%
1.632%
3.890%
5.304%
6.874%
8.359%

22-Jun-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.414 1.437
0.082 0.095
1.237 1.210
5.762 5.306
9.989 9.004
0.121 0.132
0.734 0.722
1.735 1.670
2704 2.567
4.161 3.894
4.693 4.331

PARIDAD
(%)

29.23%
101.38%

98.93%
86.32%
40.57%
100.07%
98.97%
95.90%
90.30%
82.29%
76.53%

Valor
Tecnico
+CER

705.327
510.454

148.539
2835.403
2181.160

164.234

157.521

156.420

156.420

139.513

139.555

Proximo
Vencim.

15-Jul-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 34.0000 18-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 86.800 42.078% 0.636 0.447  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 103.150  53.023% 0.121 0.079 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 92.980 55.923% 1.905 1.222 12-Apr-25 PBA25




