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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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28-Aug-20

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

PRECIO
x 100 nom.

89.10

57.40

43.10

TR

44.754%
52.646%
53.299%

DURACION
(afios)
0.948
2.104
2.527

DURACION
MODIFICADA-
(%)
0.655
1.378
1.649

Valor
Tecnico

107.482
105.956
105.769

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
82.90%
54.17%
40.75%

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

ug-20

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%

22.462

PRECIO

X100 NOM.

668.00

372.00

1945.00

838.00

PRECIO

X100 NOM.

117.60

111.85

104.85

99.50

TIR
(%)

0.526%
-1.353%
6.176%
7.600%

TIR

(%)
-1.494%
0.855%
3.862%
4.749%

1-Sep-20

MACAULAY
DURATION
(afios)

1.781
0.882
11.041
10.419

MACAULAY
DURATION
(afos)
0.924
1.525
2.508
3.460

MODIFIED
DURATION
(%)

1.772
0.894
10.261
9.315

MODIFIED
DURATION
(%)
0.938
1512
2.415
3.304

PARIDAD
(%)

37.08%
103.46%
53.94%
36.56%

PARIDAD

(%)
102.12%
99.28%
94.18%
89.38%

Valor
Tecnico
+CER

650.184
359.566
1553.537
2292.267

Valor
Tecnico
+CER
115.160
112.660
111.327
111.327

Proximo
Vencim.

15-Sep-20
22-Jan-21
30-Sep-20
31-Dec-20

Proximo
Vencim.

5-Feb-21
18-Sep-20
25-Sep-20
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

29.3125

38.0000

x 100 nom.

123.500
101.100

91.200

28-Aug-20

MACAULAY MODIFIED

TIR DURATION DURATION Maturity
(afios) (%)

36.553% 0.935 0.684 4-Oct-22

35.565% 0.825 0.608 5-Aug-21

40.544% 2.403 1.710 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




