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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-Dec-20

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2021 86.20 54.117% 0.726 0.471 104.146 100.00% 82.77% 3-Apr-21 3-Oct-21 18.200% TO21

BONO TESORO 10/2023 49.00 64.179% 2.022 1.231 103.022 100.00%  47.56% 17-Apr-21 17-Oct-23 16.000% TO23
BONO TESORO 10/2026 36.95 59.361% 2.544 1.597 102.928 100.00%  35.90% 17-Apr-21 17-Oct-26 15.500% TO26





image1.png
Nombre
MERVAL

PR13
TC21

T2X2
DICcP

PARP
CUAP
TX21

TX22
TX23
TX24
TX26
TX28

23-Dec-20 25.18540

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.

650.00

413.00

113.00

1878.00

710.00

1004.00

130.40

122.65

113.40

104.35

83.55

79.90

TIR
(%)

3.210%
-0.374%

7.185%

9.122%
10.556%
11.525%
-0.456%
2.439%

2.101%

7.212%

8.492%

9.152%

29-Dec-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.612 1.562
0.567 0.569
1.716 1.601
5.989 5.489

10.324 9.338
10.259 9.198
0.609 0.611
1.218 1.189
2.212 2.166
3.168 2.955
4.582 4.223
5.092 4.665

PARIDAD
(%)

32.18%
101.64%

90.76%
83.18%
40.89%
39.29%
99.73%
97.80%
98.51%
83.81%
75.23%
71.92%

Valor
Tecnico
+ CER

661.951
406.344

124.498
2257.708
1736.529
2555.390

130.753

125.409

124.506

124.506

111.054

111.090

Préximo
Vencim.

15-Jan-21
22-Jan-21
20-Mar-21
31-Dec-20
31-Mar-21
30-Jun-21
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




image2.png
BADLAR 34.0625
LEBAC

TASA POLITICA MONETARIA 38.0000

X 100 nom.
BOCON 8va BADLAR 108.500
BONTE 2021 - TASA BADLAR + 100 P.B. 102.750

PVCIA. BS.AS./2015 BADLAR +375bps 80.000
CANC.DEUDA CONTRAT. CORDOBA 85.000

29-Dec-20

TIR

48.451%
49.707%

51.863%
62.121%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.837 0.564
0.535 0.357
2.079 1.369

1.278 0.788

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




