CUADROS DE BONOS EN PESOS – 30/12/2020

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

[image: ]





[bookmark: _GoBack]
image3.png
30-Dec-20

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

PRECIO
x 100 nom.

88.80

49.00

37.00

TR

49.515%
64.962%
59.841%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.707 0473 104.449
1.998 1211 103.289
2513 1572 103.186

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
85.02% 3-Apr-21
47.44% 17-Apr-21
35.86% 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

T2X2
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

30-Dec-20 25.62420

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.

680.00

421.45

115.00

1880.00

714.00

1010.00

133.00

127.00

118.70

108.90

87.30

84.70

TIR
(%)

1.468%
-0.947%

7.252%
8.844%
10.702%
11.219%
-0.887%
0.988%
1.304%
6.396%
7.898%
8.310%

5-Jan-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.611 1.588
0.536 0.542
1.697 1.582
6.200 5.696

10.277 9.284
10.842 9.749
0.589 0.595
1.199 1.188
2193 2.165
3.150 2.961
4.570 4.235
5.096 4.705

PARIDAD
(%)

33.09%
101.87%

90.77%
84.10%
40.40%
38.82%
99.91%
99.47%
100.23%
85.95%
77.24%
74.91%

Valor
Tecnico
+ CER

673.484
413.708

126.694
2235.548
1767.382
2601.586

133.119

127.678

126.705

126.705

113.027

113.067

Préximo
Vencim.

15-Jan-21
22-Jan-21
20-Mar-21
30-Jun-21
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
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BADLAR
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONTE 2021 - TASA BADLAR + 100 P.B.

PVCIA. BS.AS./2015 BADLAR + 375bps

34.1875

38.0000

X 100 nom.
89.850
104.300

83.300

30-Dec-20

TIR

45.535%
50.245%

51.947%

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.992
0.532

2.074

(%)
0.682
0.354

1.365

Maturity

4-Oct-22
5-Aug-21

12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




