CUADROS DE BONOS ARGENTINOS EN PESOS – 12/2/2021
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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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12-Feb-21

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

PRECIO
x 100 nom.

95.80

64.00

45.55

TR

43.177%
48.350%
50.640%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.582 0.406  106.724
1.970 1328  105.289
2.635 1749  105.124

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
89.76% 3-Apr-21
60.79% 17-Apr-21
43.33% 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

26.95442

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.

711.90

445.50

130.20

2190.00

846.00

1225.00

142.30

138.20

133.30

126.40

102.60

100.75

TIR
(%)

-1.582%
-5.075%

2.926%
7.227%
9.552%
9.917%
-5.671%
-2.039%
1.492%
3.258%
5.473%
5.894%

16-Feb-21

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.597 1.623
0.427 0.450
1.572 1.527
6.249 5.828

10.389 9.483
11.380 10.353
0.466 0.494
1.074 1.096
2.067 2.036
3.029 2.933
4.470 4.238
5.037 4.757

PARIDAD
(%)

32.93%
103.36%

97.54%
92.51%
45.41%
44.59%
103.14%
102.39%
99.84%
94.67%
86.08%
84.47%

Valor
Tecnico
+ CER

690.503
431.031

133.487
2367.202
1862.899
2746.950

137.962

134.971

133.515

133.515

119.191

119.271

Préximo
Vencim.

15-Feb-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 34.1250 12-Feb-21

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 97.950  38.500% 0.818 0.590 4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 100.750  38.918% 0.446 0.321 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 87.700  49.887% 2.127 1.419 12-Apr-25 PBA25




