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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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9-Oct-20

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

PRECIO
x 100 nom.

81.09

63.10

49.80

TR

49.946%
49.182%
47.570%

DURACION
(afios)
0.926
2.020
2.595

DURACION
MODIFICADA-
(%)
0.618
1.354
1.759

Valor
Tecnico

100.506
107.822
107.578

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
80.68%
58.52%
46.29%

Préximo
Vencim.

3-Apr-21
17-0ct-20
17-0ct-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
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

9-Oct-20 23.46500

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%

PRECIO
x 100 NOM.

660.00

376.75

1868.00

752.00

1200.00

118.70

111.00

104.45

98.00

79.85

79.00

TIR
(%)

2.441%
2.508%
7.689%
9.022%
8.843%
2.565%
4.205%
3.160%
4.522%
7.840%
7.880%

13-Oct-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.688 1.648
0.766 0.748
6.345 5.892

10.833 9.937
11.879 10.914
0.808 0.788
1.418 1.361
2.411 2.337
3.372 3.226
4.729 4.385
5.250 4.867

PARIDAD
(%)

35.07%
100.01%
89.82%
46.65%
49.92%
98.21%
95.76%
95.96%
90.29%
77.20%
76.36%

Valor
Tecnico
+ CER

663.596
376.714
2079.635
1611.894
2403.818
120.862
115.918
115.678
115.678
103.428
103.456

Préximo
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 9-Oct-20

LEBAC -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 104.000 56.641% 1.014 0.647 4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B.  103.500  38.200% 0.708 0.512 5-Aug-21 TB21
PVCIA. BS.AS./2015 BADLAR + 375bps 81.660 42.853% 2.444 1711 12-Apr-25 PBA25

CANC.DEUDA CONTRAT. CORDOBA 96.000 40.983% 1.477 1.047 22-Jun-23 co23




