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BONOS EN PESOS CON CER

[image: ]

BONOS EN PESOS A TASA FLOTANTE
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BONOS EN PESOS A CUPON FIJO
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4-Nov-20

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

PRECIO
x 100 nom.

80.50

49.50

36.05

TR

56.881%
58.852%
57.432%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.848 0541 101871
2176 1370  101.022
2717 1726  100.990

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
79.02% 3-Apr-21
49.00% 17-Apr-21
35.70% 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

6-Nov-20 24.05750

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.

654.00

389.50

1730.00

710.00

1079.00

123.00

116.00

106.00

97.20

76.95

73.25

TIR
(%)

3.079%
1.555%
9.580%
9.935%
10.159%
1.352%
2.972%
2.423%
4.954%
9.103%
9.789%

10-Nov-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.651 1.601
0.690 0.679
6.065 5.535

10.581 9.625
11.103 10.079
0.732 0.722
1.342 1.303
2.335 2.280
3.295 3.139
4.699 4.307
5197 4,734

PARIDAD
(%)

33.89%
100.66%
80.79%
42.90%
43.67%
98.97%
97.32%
97.71%
89.28%
72.72%
69.22%

Valor
Tecnico
+ CER

664.337
386.946
2141.316
1654.837
2470.575
124.283
119.200
118.723
118.723
105.816
105.817

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-May-21
9-May-21

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 31.4375
LEBAC

TASA POLITICA MONETARIA 36.0000

X 100 nom.
BOCON 8va BADLAR 100.000
BONTE 2021 - TASA BADLAR + 100 P.B. 95.500

PVCIA. BS.AS./2015 BADLAR +375bps 70.350
CANC.DEUDA CONTRAT. CORDOBA 96.000

TIR

75.919%
46.988%

56.328%
46.707%

6-Nov-20

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)
1.020 0.580
0.678 0.461

2.149 1.374
1.367 0.932

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23

Valor
Tecnico

114.546
100.440

102.314
104.192

Capital
residual
(%)
95.00%
100.00%

100.00%
100.00%




