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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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31-Jul-20

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

PRECIO
x 100 nom.

82.70

57.40

41.70

TR

51.443%
50.402%
53.314%

DURACION
(afios)
1.020
2.201
2.603

DURACION
MODIFICADA
(%)
0.673
1.463
1.698

Valor

Tecnico

106.117
104.756
104.607

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
77.93%
54.79%
39.86%

Préximo
Vencim.

3-Oct-20
17-Oct-20
17-Oct-20

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

DICP
PARP

Nombre
MERVAL

21
TX22
TX23
TX24

31-Jul-20 22.289

ESPECIE

BONAR 2020
BONCER 2021 4.00%
DISC. PESOS

PAR PESOS

ESPECIE

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

PRECIO

X100 NOM.

680.00

366.50

1920.00

835.00

PRECIO

X100 NOM.

115.75

111.00

106.00

98.50

TIR
(%)

0.406%
-0.503%
6.186%
7.506%

TIR

(%)
-0.083%
0.808%
3.000%
4.714%

4-Aug-20

MACAULAY
DURATION
(afios)

1.815
0.958
11.136
10.562

MACAULAY
DURATION
(afos)
0.995
1.601
2.585
3.537

MODIFIED
DURATION
(%)

1.808
0.963
10.358
9.454

MODIFIED
DURATION
(%)
0.996
1.589
2510
3.378

PARIDAD
(%)

38.04%
102.91%
54.24%
36.80%

PARIDAD

(%)

99.60%
99.58%
96.05%
89.26%

Valor Proximo
Tecnico Vencim.
+CER

660.020 15-Aug-20
356.132 22-Jan-21
1539.508 30-Sep-20
2269.018 31-Dec-20

Valor Proximo
Tecnico Vencim.
+CER
116.211  5-Aug-20
111.464 18-Sep-20
110.355 25-Sep-20
110.355 25-Sep-20

Maturity

15-Mar-24
22-Jul-21

31-Dec-38
31-Dec-45

Maturity

5-Aug-21
18-Mar-22
25-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

29.7500

38.0000

x 100 nom.
121.000
106.700

92.500

31-Jul-20

MACAULAY MODIFIED

TIR DURATION DURATION Maturity
(afios) (%)

36.558% 1.012 0.741  4-Oct-22

35.872% 0.835 0.615 5-Aug-21

38.286% 2.524 1.825 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




