CUADROS DE BONOS EN DOLARES – 12/3/2021
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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-Mar-21

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

PRECIO
x 100 nom.

98.30

65.50

47.80

TR

43.680%
48.906%
49.660%

DURACION
(afios)
0.505
1.890
2.586

DURACION
MODIFICADA-
(%)
0.352
1.269
1.728

Valor

Tecnico

108.241
106.622
106.415

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
90.82% 3-Apr-21
61.43% 17-Apr-21
44.92% 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
DICP
PARP
CUAP
™21

TX22
TX23
TX24
TX26
TX28

12-Mar-21 28.03010

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

X100 NOM.

722.00

459.00

134.00

2093.00

838.00

1205.00

145.90

141.00

135.25

127.50

104.50

103.95

TIR
(%)

-3.491%
-3.634%

3.795%
8.819%
10.148%
10.539%
-3.297%
-0.305%
2.814%
4.417%
6.073%
6.156%

16-Mar-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.570 1.627
0.351 0.364
1.495 1.441
6.005 5.518
10.189 9.250
10.984 9.936
0.389 0.402
0.997 1.000
1.989 1.935
2.951 2.826
4.387 4.136
4.953 4.666

PARIDAD
(%)

33.00%
102.19%

96.43%
84.62%
43.20%
42.07%
101.36%
100.13%
97.30%
91.72%
84.17%
83.65%

Valor
Tecnico
+CER

699.400
449.164

138.964
2473.542
1939.856
2864.419

143.946

140.817

139.004

139.004

124.153

124.261

Proximo
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 34.1875 12-Mar-21

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 100.250  38.915% 0.741 0.533  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 102.900 41.034% 0.370 0.262 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 92.650 47.924% 2.077 1.404 12-Apr-25 PBA25




