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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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BONOS EN PESOS A CUPON FIJO
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26-Jun-20

BONO TESORO 10/2020
BONO TESORO 10/2021
BONO TESORO 10/2023
BONO TESORO 10/2026
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Nombre
MERVAL

PR13
TC21
TC23
TC25
DICP
PARP

Nombre
MERVAL

T™>21
T™X22
TX23
TX24

26-Jun. 21.815

ESPECIE

BONAR 2020
BONCER 2021 4.00%
BONCER 2023
BONCER 2025

DISC. PESOS

PAR PESOS

ESPECIE

BONCER 08/2021 1.00%
BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 09/2024 1.40%

PRECIO

x 100 NOM.

630.00

343.50

229.00

165.00

1510.50

608.00

PRECIO

x 100 NOM.

108.35

99.60

90.25

84.00

TR
(%)

4.745%
5.004%
7.842%
13.390%
9.665%
10.382%

TR

(%)
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6.076%
8.404%
8.647%

30-Jun-20

MACAULAY
DURATION
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1.811
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4.289
6.411
10.629
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MACAULAY
DURATION
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1.086
1.691
2,671
3.618

MODIFIED
DURATION
(%)

1.729
0.987
3.782
5.846
9.629
7.895

MODIFIED
DURATION
(%)
1.043
1.594
2.464
3.330

PARIDAD
(%)

36.01%
97.55%
68.78%
79.40%
40.42%
27.46%

PARIDAD

(%)

95.59%
91.62%
83.66%
77.87%

Valor
Tecnico
+CER

660.512
352.142
239.908
1902.330
1504.241
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113.344
108.712
107.876
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15-Jul-20
22-Jul-20
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15-Mar-24
22-Jul-21
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31-Dec-33
31-Dec-38
31-Dec-45
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5-Aug-21
18-Mar-22
26-Mar-23
25-Mar-24
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BADLAR
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONTE 2021 - TASA BADLAR + 100 P.B.

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

29.8125

38.0000

X 100 nom.

136.00

100.200

83.65

26-Jun-20
MACAULAY
TIR DURATION
(afios)
37.483% 0.959
41.826% 0.910
47.059% 2.252

MODIFIED
DURATION  Maturity
(%)
0.697  4-Oct-22
0.642 5-Aug-21

1.532  12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25

Valor Capital
Tecnico residual
(%)
161.644 95.00%
105.364 100.00%

106.101 100.00%




