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BONOS EN PESOS CON CER

[image: ]

BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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29-Jan-21

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

PRECIO
x 100 nom.

94.40

57.70

40.00

TR

43.398%
55.100%
57.461%

DURACION
(afios)
0.620
1.968
2.487

DURACION
MODIFICADA
(%)
0.433
1.269
1579

Valor

Tecnico

106.016
104.667
104.521

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
89.04% 3-Apr-21
55.13% 17-Apr-21
38.27% 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

29-Ja 26.48210

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.

700.50

432.65

124.70

2055.00

813.90

1180.00

139.00

132.50

127.60

120.00

96.80

92.30

TIR
(%)

0.019%
-2.265%

4.496%
7.972%
9.737%
10.073%
-3.224%
0.209%
0.904%
4.377%
6.378%
7.322%

2-Feb-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.580 1.580
0.466 0.477
1.610 1.541
6.212 5.754

10.392 9.470
11.340 10.302
0.502 0.518
1.112 1.109
2.106 2.087
3.066 2.937
4.499 4.229
5.036 4.692

PARIDAD
(%)

32.98%
102.27%

95.13%
88.56%
44.50%
43.78%
100.69%
100.07%
101.06%
91.53%
82.73%
78.84%

Valor
Tecnico
+ CER

678.404
423.067

131.082
2320.488
1829.022
2695.357

138.042

132.403

131.104

131.104

117.012

117.079

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
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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.
93.600
107.650

84.500

29-Jan-21

TIR

44.138%
42.033%

52.989%

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.886
0.445

2.120

(%)
0.615
0.313

1.386

Maturity

4-Oct-22
5-Aug-21

12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




