CUADROS DE BONOS EN PESOS – 15/1/2021


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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15-Jan-21

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

PRECIO
x 100 nom.

90.50

54.75

38.25

TR

49.713%
57.892%
59.190%

DURACION
(afios)
0.658
1.990
2.480

DURACION
MODIFICADA-
(%)
0.439
1.260
1.558

Valor

Tecnico

105.359
104.089
103.961

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
85.90% 3-Apr-21
52.60% 17-Apr-21
36.79% 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

15-Jai 26.01720

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.

682.00

427.25

119.10

1900.00

741.00

1035.00

135.10

127.55

121.55

111.80

88.70

86.90

TIR
(%)

0.582%
-0.711%

6.192%
8.983%
10.508%
11.166%
-1.049%
1.992%
1.851%
6.122%
7.971%
8.171%

19-Jan-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.612 1.602
0.498 0.502
1.648 1.552
6.147 5.640

10.277 9.300
10.830 9.742
0.540 0.546
1.150 1.127
2143 2104
3.101 2.922
4.519 4.186
5.050 4.669

PARIDAD
(%)

32.68%
101.62%

92.53%
83.52%
41.27%
39.13%
99.76%
98.20%
99.08%
86.84%
77.21%
75.61%

Valor
Tecnico
+ CER

666.494
420.457

128.721
2274.977
1795.701
2644.884

135.426

129.893

128.738

128.738

114.875

114.930

Préximo
Vencim.

15-Feb-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 34.3750 15-Jan-21

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 91.000 46.713% 0.943 0.643  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 105.700  46.944% 0.483 0.328 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 80.200 57.366% 2.097 1.333  12-Apr-25 PBA25




