CUADROS DE BONOS ARGENTINOS EN PESOS – 18/12/2020

	
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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18-Dec-20

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

PRECIO
x 100 nom.

85.40

49.48

36.20

TR

55.333%
63.067%
60.411%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.734 0472 103.994
2.036 1249  102.889
2.526 1575  102.799

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
82.12% 3-Apr-21
48.09% 17-Apr-21
35.21% 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

T2X2
DICcP

PARP
CUAP
TX21

TX22
TX23
TX24
TX26
TX28

Dec-20 24.61980

ESPECIE

BONAR 2020

BONCER 2021 4.00%
BONCER 2022 1.30%
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.

656.00

406.45

111.00

1870.00

718.50

1020.00

128.85

121.30

111.30

102.65

82.70

79.90

TIR
(%)

1.192%
-1.528%

6.848%
8.775%
10.168%
11.090%
-2171%
1.455%
1.559%
6.981%
8.182%
8.652%

22-Dec-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.638 1.619
0.575 0.584
1.725 1.614
6.035 5.548

10.419 9.457
10.500 9.452
0.617 0.630
1.227 1.209
2.220 2.186
3.177 2.969
4.594 4.246
5.114 4.706

PARIDAD
(%)

33.22%
102.35%

91.22%
84.77%
42.34%
40.19%
100.84%
98.98%
99.67%
84.35%
76.19%
73.59%

Valor
Tecnico
+ CER

647.086
397.137

121.689
2205.963
1696.958
2537.967

127.775

122.553

121.696

121.696

108.542

108.575

Préximo
Vencim.

15-Jan-21
22-Jan-21
20-Mar-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
20-Sep-22
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 34.1875
LEBAC

TASA POLITICA MONETARIA 38.0000

X 100 nom.
BOCON 8va BADLAR 106.400
BONTE 2021 - TASA BADLAR + 100 P.B. 101.300

PVCIA. BS.AS./2015 BADLAR +375bps 79.500
CANC.DEUDA CONTRAT. CORDOBA 85.000

18-Dec-20

TIR

50.508%
47.799%

51.079%
60.858%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.875 0.581
0.559 0.379
2.116 1.400
1.305 0.811

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




