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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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16-Oct-20

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

PRECIO
x 100 nom.

78.40

51.00

38.40

TR

56.972%
54.906%
52.561%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.906 0.577  100.859
2.257 1457 100.133
2.907 1.905  100.129

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
77.73%  3-Apr-21
50.93% 17-Apr-21
38.35% 17-Apr-21

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
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

Ol

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%

23.61170

PRECIO
x 100 NOM.

634.10

375.25

1759.00

739.90

1179.00

118.60

110.50

102.50

95.50

77.00

75.60

TIR
(%)

3.713%
3.986%
8.860%
9.268%
9.081%
3.552%
5.067%
3.651%
5.333%
8.855%
8.955%

21-Oct-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.700 1.639
0.747 0.719
6.198 5.693

10.763 9.850
11.730 10.753
0.789 0.762
1.399 1.332
2.392 2.308
3.352 3.182
4.696 4.314
5.198 4.770

PARIDAD
(%)

33.48%
98.94%
83.96%
45.60%
48.71%
97.44%
94.66%
94.90%
88.03%
73.96%
72.59%

Valor
Tecnico
+ CER

652.026
379.252
2094.970
1622.600
2420.609
121.711
116.733
116.433
116.433
104.115
104.148

Préximo
Vencim.

15-Nov-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 29.6250
LEBAC

TASA POLITICA MONETARIA 37.0000

X 100 nom.
BOCON 8va BADLAR 104.000
BONTE 2021 - TASA BADLAR + 100 P.B. 103.250

PVCIA. BS.AS./2015 BADLAR +375bps 81.660
CANC.DEUDA CONTRAT. CORDOBA 96.000

TIR

58.382%
40.048%

44.878%
41.716%

16-Oct-20

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)
1.003 0.634
0.688 0.491

2.390 1.650
1.454 1.026

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




