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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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12-Nov-21

BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

61.25

38.60

TR

57.565%
58.097%

DURACION
(afios)
1.635
2.646

DURACION Valor
MODIFICADA  Tecnico
(%)
1.038  101.289
1.674  101.249

Capital
residual
(%)
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
60.47% 17-Apr-22
38.12% 17-Apr-22

Tasa  Cédigo
Maturity ~ Cupén  MERVAL

17-Oct-23  16.000% TO23
17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
TX24
TX26
TX28

ESPECIE

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

PAR PESOS

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%

36.90460

PRECIO
x 100 NOM.

717.90

172.90

2761.50

1119.00

179.35

177.90

171.20

134.65

132.20

TIR
(%)

-0.114%
1.378%
9.231%
10.264%
6.032%
3.220%
4.158%
7.132%
7.332%

16-Nov-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.216
0.841
5.496
9.911
0.334
1.343
2.320
3.802
4377

(%)

1.217
0.829
5.032
8.989
0.315
1.301
2.228
3.549
4.078

PARIDAD
(%)

107.73%
99.94%
83.99%
44.07%
98.02%
97.66%
93.98%
82.92%
81.41%

Valor
Tecnico
+ CER

773.429
173.005
3287.940
2539.284
182.977
182.166
182.166
162.378
162.386

Préximo
Vencim.

15-Sep-21
20-Mar-22
31-Dec-21
31-Mar-22
18-Mar-22
25-Mar-22
25-Mar-22
9-May-22
9-May-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
18-Mar-22
25-Mar-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

34.0000

38.0000

X 100 nom.

58.640

101.800

108.000

12-Nov-21

TIR

47.017%
50.848%
40.732%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.535 0.364
0.357 0.237
1.313 0.933

Maturity

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

Nombre
MERVAL

PR15
AA22
TB23




