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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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23-Oct-20

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

PRECIO
x 100 nom.

79.95

51.00

37.50

TR

55.049%
55.489%
54.266%

DURACION
(afios)
0.887
2.235
2.840

DURACION
MODIFICADA-
(%)
0.572
1.437
1.841

Valor

Tecnico

101.213
100.444
100.431

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
78.99%  3-Apr-21
50.77% 17-Apr-21

37.34% 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




image1.png
Nombre
MERVAL

PR13
TC21
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

23-Oct-20 23.75940

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.

630.00

377.30

1720.00

725.00

1100.00

119.10

109.60

100.25

93.00

74.15

74.95

TIR
(%)

4.547%
4.206%
9.397%
9.557%
9.815%
3.915%
6.244%
4.313%
6.268%
9.923%
9.303%

28-Oct-20

MACAULAY
DURATION
(afios)

1.673
0.728
6.121
10.686
11.317
0.770
1.380
2.372
3.331
4.662
5.168

MODIFIED
DURATION
(%)

1.600
0.699
5.595
9.754
10.306
0.741
1.299
2.274
3.135
4.241
4.728

PARIDAD
(%)

33.06%
98.82%
81.50%
44.39%
45.13%
97.17%
93.23%
93.52%
85.54%
70.75%
71.49%

Valor
Tecnico
+ CER

656.105
381.809
2110.423
1633.303
2437.302
122.567
117.554
117.193
117.193
104.807
104.846

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 31.1250
LEBAC

TASA POLITICA MONETARIA 36.0000

X 100 nom.
BOCON 8va BADLAR 101.000
BONTE 2021 - TASA BADLAR + 100 P.B. 102.900

PVCIA. BS.AS./2015 BADLAR +375bps 74.050
CANC.DEUDA CONTRAT. CORDOBA 96.000

23-Oct-20

TIR

68.339%
46.353%

52.095%
44.697%

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
1.032
0.663

2.253
1.414

(%)
0.613
0.453

1.481
0.978

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




