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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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19-Feb-21

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

PRECIO
x 100 nom.

97.15

67.80

47.65

TR

41.380%
44.609%
48.536%

DURACION
(afios)
0.563
1.974
2.676

DURACION
MODIFICADA
(%)
0.398
1.365
1.802

Valor

Tecnico

107.078
105.600
105.425

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
90.73% 3-Apr-21
64.20% 17-Apr-21
45.20% 17-Apr-21

Maturity

3-Oct-21
17-Oct-23
17-Oct-26
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Nombre
MERVAL

PR13
TC21

T2X2
DICcP

PARP
CUAP
TX21

TX22
TX23
TX24
TX26
TX28

27.19074

ESPECIE

CONSOLIC. 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.

727.00

448.40

131.50

2146.00

840.00

1215.00

142.60

138.90

133.90

126.95

102.75

101.90

TIR
(%)

-2.362%
-4.786%

2.882%
7.753%
9.739%
10.100%
-4.501%
-1.734%
1.716%
3.430%
5.670%
5.862%

23-Feb-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.584 1.622
0.408 0.429
1.553 1.509
6.176 5.732

10.333 9.416
11.268 10.235
0.447 0.468
1.054 1.073
2.048 2.013
3.010 2.910
4.449 4.210
5.019 4741

PARIDAD
(%)

33.34%
103.08%

97.63%
89.77%
44.68%
43.82%
102.38%
101.94%
99.39%
94.23%
85.42%
84.66%

Valor
Tecnico
+ CER

678.456
435.021

134.691
2390.644
1879.866
2772.810

139.280

136.258

134.722

134.722

120.282

120.369

Préximo
Vencim.

15-Mar-21
22-Jul-21
20-Mar-21
30-Jun-21
31-Mar-21
30-Jun-21
5-Aug-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

34.2500

38.0000

X 100 nom.
98.150
101.250

88.700

TIR

39.387%
40.983%

50.648%

19-Feb-21

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
0.802
0.427

2.095

(%)
0.575  4-Oct-22
0303 5-Aug-21

1.391 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




