CUADROS DE BONOS EN PESOS – 3/5/2021
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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 94.24
BONO TESORO 10/2023 59.70
BONO TESORO 10/2026 39.90

DURACION

TR DURACION  MODIFICADA
(afios) (%)

43.491% 0.405 0.283

50.457% 1.992 1324

53.062% 2.832 1.850

Valor
Tecnico

101.769
100.756
100.732

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
92.60%
59.25%
39.61%

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
TX21
TX22
TX23
TX24
TX26
TX28

pr-

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%

29.880

PRECIO

x 100 NOM.

719.90

489.50

137.50

2147.00

793.00

155.50

146.25

141.50

131.75

107.40

107.25

TIR
(%)

-1.368%
-6.001%
2.649%
9.753%
11.365%
-4.917%
2.143%
3.659%
5.501%
7.189%
7.059%

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.462
0.216
1.371
5.779
10.045
0.255
0.868
1.869
2.838
4.240
4.794

(%)

1.483
0.230
1.336
5.265
9.020
0.268
0.850
1.803
2.690
3.956
4.478

PARIDAD
(%)

30.96%
101.89%
98.20%
80.80%
38.59%
100.80%
98.85%
95.98%
89.37%
80.94%
80.73%

Valor  Préximo
Tecnico  Vencim.
+CER

705.783
480.403
140.015
2657.063
2054.672

15-May-21
22-Jul-21
20-Sep-21
30-Jun-21
30-Sep-21
154.262 5-Aug-21
147.953 18-Sep-21
147.424 25-Sep-21
147.424 25-Sep-21
132.698 9-May-21
132.858 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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BADLAR 34.1875

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED
TIR DURATION DURATION  Maturity
x 100 nom. (afios) (%)
BOCON 8va BADLAR 82.250 43.561% 0.784 0.546  4-Oct-22
BONTE 2021 - TASA BADLAR + 100 P.B. 109.000 49.757% 0.235 0.157 5-Aug-21

PVCIA. BS.AS./2015 BADLAR +375bps 85.450 51.796% 2.088 1.376 12-Apr-25




