CUADROS DE BONOS ARGENTINOS EN PESOS – 19/4/2021
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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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PRECIO
x 100 nom.
BONO TESORO 10/2021 91.64
BONO TESORO 10/2023 58.50
BONO TESORO 10/2026 39.25

DURACION
TR DURACION  MODIFICADA
(afios) (%)
48.132% 0.444 0.300
50.801% 2.029 1.345
53.067% 2.870 1.875

Valor
Tecnico

101.062
100.133
100.129

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
90.68%
58.42%
39.20%

Préximo
Vencim.

3-Oct-21
17-Oct-21
17-Oct-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
TX21

TX22
TX23
TX24
TX26
TX28

pr-21

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%

28.87400

PRECIO
x 100 NOM.

703.50

483.00

134.85

2160.00

792.00

1170.50

152.80

143.00

137.40

131.75

130.54

130.54

TIR
(%)

-3.546%
-12.590%
5.265%
8.935%
10.957%
11.245%
-9.601%
0.733%
3.321%
4.178%
1.571%
2.082%

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.517
0.255
1.409
5.899
10.158
10.538
0.293
0.907
1.908
2877
4.340
4.972

(%)

1.573
0.291
1.339
5.415
9.155
9.472
0.324
0.900
1.846
2762
4.273
4.871

PARIDAD
(%)

32.04%
104.15%
94.73%
84.31%
39.92%
39.55%
102.66%
100.18%
96.50%
92.53%
101.88%
101.77%

Valor
Tecnico
+CER

682.014
463.776
142.398
2561.872
1984.130
2959.816
148.837
142.749
142.382
142.382
128.130
128.272

Proximo
Vencim.

15-May-21
22-Jul-21
20-Sep-21
30-Jun-21
30-Sep-21
30-Jun-21
5-Aug-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-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 34.0625

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 81.500 42.574% 0.821 0.576  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 106.250  41.515% 0.274 0.193  5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR + 375bps 83.990 50.464% 2.145 1.426 12-Apr-25 PBA25




