CUADROS DE BONOS EN PESOS – 26/4/2021


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 93.00
BONO TESORO 10/2023 58.50
BONO TESORO 10/2026 39.20

DURACION
TR DURACION  MODIFICADA
(afios) (%)
45.643% 0.425 0.292
51.394% 2.008 1.326
53.576% 2.838 1.848

Valor
Tecnico

101.416
100.444
100.431

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
91.70%
58.24%
39.03%

Préximo
Vencim.

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

Maturity

3-Oct-21
17-Oct-23
17-Oct-26




image1.png
Nombre
MERVAL

PR13
TC21
T2x2
DICP
PARP
™21
TX22
TX23
TX24
TX26
TX28

pr-21

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2021 4.00%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

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%

29.55520

PRECIO
x 100 NOM.

713.00

484.65

135.35

2130.00

785.00

153.90

144.40

138.60

130.90

106.20

103.95

TIR
(%)

-2.074%
-5.920%
2.969%
9.663%
11.333%
-4.789%
2.302%
4.158%
5.299%
7.163%
7.483%

27-Ap!
MACAULAY MODIFIED
DURATION DURATION

(afios)

1.487
0.236
1.390
5.807
10.070
0.274
0.887
1.888
2.857
4.260
4.801

(%)

1.518
0.250
1.350
5.296
9.045
0.288
0.867
1.813
2713
3.975
4.467

PARIDAD
(%)

31.30%
102.04%
97.76%
81.14%
38.64%
100.94%
98.75%
95.07%
89.79%
80.94%
79.14%

Valor
Tecnico
+CER

698.104
474.947
138.457
2625.233
2031.628
152.466
146.230
145.780
145.780
131.204
131.356

Proximo
Vencim.

15-May-21
22-Jul-21

20-Sep-21
30-Jun-21
30-Sep-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
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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23-Apr-21

BADLAR 34.2500

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 82.800 41.091% 0.794 0.563  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 106.850  45.267% 0.254 0.175 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 84.500 51.322% 2.113 1.396 12-Apr-25 PBA25




