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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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8-Jan-21

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

PRECIO
x 100 nom.

88.01

52.75

38.50

TR

54.242%
60.151%
58.215%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.676 0.438  105.005
1.996 1246  103.778
2.524 1596  103.660

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
83.82% 3-Apr-21
50.83% 17-Apr-21

37.14% 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

8-J.

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%

25.80710

PRECIO
x 100 NOM.

692.00

422.25

117.80

1924.00

744.00

1035.00

132.85

126.25

120.55

111.00

89.00

87.90

TIR
(%)

0.832%
0.022%

6.302%
8.591%
10.358%
11.062%
0.536%
2.146%
1.935%
6.051%
7.663%
7.723%

12-Jan-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.586 1.573
0.517 0.517
1.667 1.568
6.206 5.715

10.326 9.357
10.900 9.815
0.559 0.556
1.169 1.145
2163 2121
3.121 2.943
4.542 4.219
5.082 4,718

PARIDAD
(%)

33.43%
101.29%

92.28%
85.36%
41.78%
39.48%
98.97%
98.06%
98.89%
86.95%
78.14%
77.14%

Valor
Tecnico
+ CER

678.292
416.861

127.649
2254.055
1780.598
2621.841

134.230

128.745

127.664

127.664

113.903

113.953

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 33.8125

LEBAC

TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED
TIR DURATION DURATION

x 100 nom. (afios) (%)
BOCON 8va BADLAR 91.150  44.645% 0.953 0.659
BONTE 2021 - TASA BADLAR + 100 P.B. 104.850  43.227% 0.503 0.351
1.357

PVCIA. BS.AS./2015 BADLAR +375bps 76.100 56.910% 2.129

Maturity

4-Oct-22
5-Aug-21

12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




