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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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PRECIO
x 100 nom.

BONO TESORO 10/2021

90.25

BONO TESORO 10/2023

64.85

BONO TESORO 10/2026

47.45

DURACION
TR DURACION  MODIFICADA
(afios) (%)
46.907% 0.493 0.336
51.236% 1.830 1.210
51.222% 2.495 1.650

Valor
Tecnico

100.152
107.333
107.104

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
90.11%
60.42%
44.30%

Préximo
Vencim.

3-0ct-21
17-abr-21
17-abr-21

Tasa  Cédigo
Maturity ~ Cupén MERVAL
3-0ct-21 18.200% TO21

17-oct-23 16.000% TO23
17-oct-26 15.500% TO26




image1.png
Nombre

31-Mar-21 28.70980

ESPECIE

MERVAL

PR13
TC21

T2X2
DICP
PARP
CUAP
TX21

TX22
TX23
TX24
TX26
TX28

CONSOLID. 6TA. 2%
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.

706.00

468.00

134.00

2000.00

785.00

1140.00

149.00

141.50

130.60

120.25

99.89

99.89

TIR
(%)

-2.066%
-2.838%
5.996%
9.564%
10.948%
10.884%
0.300%
2.802%
4.662%
6.284%
7.061%
8.434%

6-Apr-21
MACAULAY MODIFIED
DURATION DURATION

(afios)

1.515
0.293
1.458
5.875
10.199
10.755
0.342
0.956
1.957
2,925
4.330
4.843

(%)

1.547
0.302
1.376
5.362
9.192
9.700
0.341
0.930
1.869
2752
4.044
4.466

PARIDAD
(%)

32.22%
101.59%
93.61%
81.40%
39.82%
40.83%
99.76%
98.41%
94.01%
87.15%
81.01%
75.56%

Valor
Tecnico
+CER

697.247
460.693
141.496
2541.629
1971.509
2939.235
147.697
141.655
141.473
141.473
127.276
127.401

Proximo
Vencim.

15-abr-21
22-jul-21
20-sep-21
30-jun-21
30-sep-21
30-jun-21
5-ago-21
18-sep-21
25-sep-21
25-sep-21
9-may-21
9-may-21

Maturity

15-mar-24
22-jul-21
20-sep-22
31-dic-33
31-dic-38
31-dic-45
5-ago-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

34.1250

38.0000

X 100 nom.
80.490
105.000

94.840

TIR

41.775%
48.203%

49.159%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.870 0.614
0.323 0.218
2.014 1.350

Maturity

4-oct-22
5-ago-21

12-abr-25

Nombre
MERVAL

PR15
TB21

PBA25




