CUADROS DE BONOS EN PESOS – 10/5/2021


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 94.00
BONO TESORO 10/2023 60.75
BONO TESORO 10/2026 40.35

TR

47.054%
49.727%
52.896%

DURACION
(afios)
0.386
1.975
2.816

DURACION
MODIFICADA-
(%)
0.263
1.319
1.842

Valor
Tecnico

102.123
101.067
101.033

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
92.05%
60.11%
39.94%

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




image1.png
Nombre

7-May-21 30.20890

ESPECIE

MERVAL

PR13
TC21
T2X2
DICP
PARP
TX21
TX22
TX23
TX24
TX26
TX28

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%

PRECIO

x 100 NOM.

717.00

493.00

139.00

2148.00

782.90

156.70

147.35

141.80

132.75

107.00

101.45

TIR
(%)

-0.636%
-4.742%
2.694%
9.987%
11.652%
-3.991%
2.607%
4.193%
5.666%
7.282%
8.263%

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.438
0.197
1.352
5.737
9.973
0.236
0.849
1.850
2818
4.273
4.811

(%)

1.447
0.207
1.316
5.216
8.932
0.245
0.828
1.775
2.667
3.983
4.444

PARIDAD
(%)

30.62%
101.46%
98.17%
79.87%
37.68%
100.40%
98.43%
95.11%
89.04%
80.52%
76.35%

Valor
Tecnico
+CER

713.544
485.920
141.590
2689.268
2077.972
156.078
149.696
149.086
149.086
132.881
132.882

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-Nov-21
9-Nov-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 34.1250 7-May-21

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 83.750 41.306% 0.754 0.534  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 100.000 9.635% 0.236 0.215 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 86.500 52.281% 2.064 1.355 12-Apr-25 PBA25




