CUADROS DE BONOS ARGENTINOS EN PESOS  – 19/3/2021
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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-Mar-21

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

PRECIO
x 100 nom.

98.90

65.00

47.95

TR

43.936%
50.131%
49.929%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.486 0338  108.594
1.864 1241 106.933
2.559 1707 106.717

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
91.07% 3-Apr-21
60.79% 17-Apr-21
44.93% 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
DICP
PARP
CUAP
™21

TX22
TX23
TX24
TX26
TX28

-Mar-21 28.25490

ESPECIE

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

X100 NOM.

712.00

462.00

133.00

2090.00

841.00

1191.00

147.00

141.25

134.40

125.25

103.50

100.50

TIR
(%)

-3.036%
-3.412%

4.991%
9.021%
10.216%
10.758%
-3.340%
-0.278%
3.590%
5.369%
6.529%
7.085%

23-Mar-21

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.547
0.332

1.486
5.965
10.156
10.855
0.370
0.983
1.970
2.930
4.363
4.908

(%)

1.596
0.343

1.415
5.472
9.215
9.800
0.383
0.986
1.902
2781
4.096
4.583

Valor
Tecnico
+CER

PARIDAD
(%)

686.200
452.986

139.209
2496.172
1956.072
2889.237

145.212

139.271

140.157

140.157

125.197

125.312

32.74%
101.99%

94.82%
83.73%
42.99%
41.22%
101.23%
101.42%
95.89%
89.36%
82.67%
80.20%

Proximo
Vencim.

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

34.0625

38.0000

X 100 nom.
100.000
103.850

95.000

19-Mar-21

TIR

40.505%
43.712%

48.259%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.727 0.517
0.350 0.244
2.055 1.386

Maturity

4-Oct-22
5-Aug-21

12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




