CUADROS DE BONOS ARGENTINOS EN PESOS  – 21/5/2021

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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21-May-21

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

PRECIO
x 100 nom.

95.24

61.50

41.70

TR

47.769%
49.976%
51.988%

DURACION
(afios)
0.348
1.936
2.800

DURACION
MODIFICADA
(%)
0.235
1.201
1.842

Valor
Tecnico

102.831
101.689
101.636

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
92.62%
60.48%
41.03%

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

ay-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%

9840

PRECIO
x 100 NOM.

729.00

504.50

143.40

2327.00

848.00

160.35

151.70

146.15

139.60

114.50

111.00

TIR
(%)

-2.209%
-15.547%

0.843%
8.662%
10.884%
-12.513%
-0.122%
2.913%
4.084%
5.805%
6.457%

26-May-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.452 1.485
0.156 0.185
1.314 1.303
5.826 5.362
10.071 9.083
0.197 0.225
0.811 0.812
1.812 1.761
2781 2,672
4.248 4.015
4.818 4.526

PARIDAD
(%)

30.43%
103.07%

100.60%
85.79%
40.53%

101.94%

100.55%
97.37%
93.00%
85.56%
82.94%

Valor
Tecnico
+CER

697.784
489.474

142.551
2712575
2092.525

157.299

150.868

150.103

150.103

133.818

133.833

Proximo
Vencim.

15-Jun-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

LEBAC

TASA POLITICA MONETARIA 38.0000

X 100 nom.
BOCON 8va BADLAR 84.850
BONTE 2021 - TASA BADLAR + 100 P.B. 101.750

PVCIA. BS.AS./2015 BADLAR +375bps 87.600

21-May-21

MACAULAY
TIR DURATION
(afios)
41.350% 0.714
38.993% 0.197
53.503% 2.010

MODIFIED
DURATION
(%)
0.505
0.142

1.310

Maturity

4-Oct-22
5-Aug-21

12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




