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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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25-Jun-21

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

PRECIO
x 100 nom.

98.90

65.20

44.38

TR

47.613%
48.392%
50.755%

DURACION
(afios)
0.252
1.846
2.735

DURACION
MODIFICADA-
(%)
0.171
1.244
1.814

Valor
Tecnico

104.550
103.200
103.100

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
94.60%
63.18%
43.05%

Préximo
Vencim.

3-Oct-21
17-Oct-21
17-Oct-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

T2X2
DICP
PARP
TX21

TX22
TX23
TX24
TX26
TX28

un-21

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2021 4.00%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

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%

32.12780

PRECIO
x 100 NOM.

735.00

520.10

148.20

2455.00

896.00

165.10

156.85

151.00

143.20

115.50

107.95

TIR
(%)

-0.519%
-2.367%

2.784%
8.843%
10.994%
-0.227%
2.975%
4.450%
5.399%
7141%
8.498%

29-Jun-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.388 1.395
0.063 0.065
1.218 1.185
5.716 5.252
9.960 8.973
0.101 0.102
0.715 0.694
1.716 1.642
2.684 2.547
4.140 3.864
4.671 4.305

PARIDAD
(%)

28.80%
100.31%

98.25%
85.19%
40.45%
98.94%
98.00%
95.06%
90.15%
81.51%
76.16%

Valor  Préximo
Tecnico  Vencim.
+CER

716.094 15-Jul-21

518.496 22-Jul-21

150.845 20-Sep-21
2881.864 30-Jun-21
2215.207 30-Sep-21

166.869 5-Aug-21

160.049 18-Sep-21

158.851 25-Sep-21

158.851 25-Sep-21

141.698 9-Nov-21

141.747 9-Nov-21

Maturity

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

34.0625

38.0000

X 100 nom.
87.900
104.750

94.100

TIR

40.762%
42.484%

56.751%

25-Jun-21

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
0.612
0.101

1.875

(%)
0.435  4-Oct-22
0.071 5-Aug-21

1.196 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




