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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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22-Jan-21

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

PRECIO
x 100 nom.

92.25

55.50

39.29

TR

47.062%
57.504%
58.042%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.639 0434 105713
1.973 1253 104.400
2.491 1576  104.263

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo

Paridad  Vencim.
(%)

87.26% 3-Apr-21

53.16% 17-Apr-21

37.68% 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

22-Ja 26.24860

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.

689.00

426.50

122.20

1989.00

770.00

1079.00

136.25

130.10

125.00

115.50

93.05

90.00

TIR
(%)

0.503%
-1.069%

5.175%
8.361%
10.212%
10.853%
-1.016%
1.044%
1.344%
5.348%
7.075%
7.642%

26-Jan-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.593 1.585
0.485 0.490
1.629 1.549
6.190 5.712

10.315 9.360
10.966 9.892
0.521 0.526
1.131 1.119
2124 2.096
3.083 2.927
4.510 4.212
5.046 4.688

PARIDAD
(%)

32.73%
101.75%

94.07%
86.56%
42.49%
40.41%
99.65%
99.20%
100.14%
88.90%
80.26%
77.58%

Valor
Tecnico
+ CER

672.422
419.162

129.898
2297.804
1812.283
2670.122

136.735

131.149

129.918

129.918

115.941

116.003

Préximo
Vencim.

15-Feb-21
22-Jul-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




image2.png
BADLAR 34.0000 22-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 92.800 44.203% 0.908 0.629  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 106.400  45.820% 0.464 0.318 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 80.800 53.951% 2.129 1.383 12-Apr-25 PBA25




