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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


[image: ]


[bookmark: _GoBack]
image3.png
8-Jul-21

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

PRECIO
x 100 nom.

100.55

66.10

44.90

TR

45.799%
48.421%
50.921%

DURACION
(afios)
0.216
1.810
2.695

DURACION
MODIFICADA-
(%)
0.148
1.219
1.786

Valor
Tecnico

105.207
103.778
103.660

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
95.57%
63.69%
43.31%

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

1 32.6183

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

528.20

150.30

2409.00

909.00

167.70

159.25

154.40

145.30

117.80

111.70

TIR
(%)

0.590%
-5.646%

2.992%
8.977%
11.222%
-1.512%
3.368%
4.065%
5.649%
7.108%
8.269%

13-Jul-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.344 1.337
0.025 0.026
1.182 1.148
5.862 5.379
9.880 8.883
0.066 0.067
0.679 0.657
1.680 1.614
2.648 2507
4.105 3.832
4.641 4.286

PARIDAD
(%)

28.36%
100.21%

98.06%
84.23%
39.77%
98.88%
97.71%
95.75%
89.71%
81.76%
77.07%

Valor
Tecnico
+CER

727.027
526.918

153.220
2849.422
2250.547

169.657

162.725

161.358

161.358

143.965

144.028

Proximo
Vencim.

15-Jul-21
22-Jul-21
20-Sep-21
31-Dec-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 34.2500 8-Jul-21

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 68.063  46.228% 0.754 0.516  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 106.550  33.206% 0.066 0.049 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 85.700 54.630% 2.023 1.308 12-Apr-25 PBA25




