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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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25-Sep-20

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

PRECIO
x 100 nom.

90.00

64.98

49.00

TR

47.836%
46.000%
47.641%

DURACION
(afios)
0.869
2.088
2.631

DURACION
MODIFICADA
(%)
0.588
1.430
1782

Valor
Tecnico

108.898
107.200
106.975

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
82.65%
60.62%
45.81%

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




image1.png
Nombre
MERVAL

PR13
TC21

DICP
PARP
CUAP
™21

TX22
TX23
TX24
TX26
TX28

ep-20

ESPECIE

BONAR 2020

BONCER 2021 4.00%
DISC. PESOS

PAR PESOS

CUASIPAR

BONCER 08/2021 1.00%
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%

22.889

PRECIO

X100 NOM.

667.00

377.25

1919.00

798.90

1150.00

119.30

112.70

106.60

101.30

82.58

83.00

TIR
(%)

0.321%
-0.891%
6.779%
8.316%
8.975%
-1.107%
-2.611%
1.438%
3.094%
6.464%
6.325%

29-Sep-20

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.749 1.743
0.805 0.812
6.485 6.073
10.816 9.986
11.847 10.871
0.847 0.856
1.457 1.496
2.450 2.416
3.413 3.310
4.786 4.495
5.337 5.020

PARIDAD
(%)

36.33%
102.76%
94.81%
50.85%
49.11%
101.35%
105.67%
99.93%
94.52%
81.92%
82.32%

Valor
Tecnico
+CER

647.301
367.108
2024.044
1571.246
2341.801
117.712
112.896
112.776
112.776
100.810
100.828

Proximo
Vencim.

15-Oct-20
22-Jan-21
31-Dec-20
31-Mar-21
31-Dec-20
5-Feb-21
18-Mar-21
25-Mar-21
25-Mar-21
9-Nov-20
9-Nov-20

Maturity

15-Mar-24
22-Jul-21
31-Dec-33
31-Dec-38
31-Dec-45
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR 29.5625 25-Sep-20

LEBAC -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 125.350 38.333% 0.867 0.627 4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B.  102.500 37.701% 0.747 0.542 5-Aug-21 TB21
PVCIA. BS.AS./2015 BADLAR + 375bps 89.500 42.552% 2.287 1.605 12-Apr-25 PBA25

CANC.DEUDA CONTRAT. CORDOBA 96.000 39.764% 1.520 1.087 22-Jun-23 co23




