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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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13-Aug-21

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

PRECIO
x 100 nom.

104.10

67.95

47.55

TR

48.916%
49.409%
49.955%

DURACION
(afios)
0.118
1.708
2.620

DURACION
MODIFICADA-
(%)
0.079
1.143
1.747

Valor
Tecnico

106.977
105.333
105.167

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
97.31%
64.51%
45.21%

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
T2X2
DICcP
PARP
TX22
TX23
T2X3
TX24
TX26
TX28

ug

ESPECIE

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

PAR PESOS

BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

33.80210

PRECIO

x 100 NOM.

725.00

157.15

2549.00

1001.00

165.80

160.30

142.75

153.70

126.40

120.20

TIR
(%)

0.265%
2.391%
8.670%
10.479%
2.842%
4.245%
4.300%
4.867%
6.339%
7.413%

17-Aug-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.334
1.083
5.796
9.920
0.581
1.581
1.967
2.551
4.013
4.564

(%)

1.331
1.058
5.333
8.979
0.565
1.517
1.886
2.432
3.774
4.249

PARIDAD
(%)

100.82%
98.85%
85.85%
42.85%
97.95%
95.74%
94.71%
91.79%
84.56%
80.36%

Valor
Tecnico
+ CER

730.911
158.980
2969.060
2336.163
169.278
167.441
150.720
167.441
149.479
149.580

Préximo
Vencim.

15-Aug-21
20-Sep-21
31-Dec-21
30-Sep-21
18-Sep-21
25-Sep-21
13-Feb-22
25-Sep-21
9-Nov-21
9-Nov-21

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
18-Mar-22
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONAC 03/2022 BADLAR + 200 bps
BONTE 03/2022 BADLAR + 525 bps

PVCIA. BS.AS./2015 BADLAR +375bps

34.1875

38.0000

X 100 nom.

72.500

102.250

108.000

91.000

TIR

40.149%
46.538%
41.693%

56.620%

13-Aug-21

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.629 0.449
0.566 0.386
1.440 1.016
1.883 1.202

Maturity

4-Oct-22
3-Apr-22
5-Aug-23

12-Apr-25

Nombre
MERVAL

PR15
AA22
TB23

PBA25

Valor
Tecnico

77.101
105.542
101.381

103.883

Capital
residual
(%)
95.00%
100.00%
100.00%

100.00%




