CUADROS DE BONOS ARGENTINOS EN PESOS – 28/5/2021
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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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28-May-21

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

PRECIO
x 100 nom.

96.00

62.45

42.35

TR

47.562%
49.386%
51.582%

DURACION
(afios)
0.329
1.919
2.791

DURACION
MODIFICADA
(%)
0.223
1.284
1.841

Valor
Tecnico

103.134
101.956
101.894

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
93.08%
61.25%
41.56%

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.

740.00

506.40

145.00

2342.00

840.00

161.00

152.55

146.30

139.00

114.05

108.00

TIR
(%)

-2.238%
-19.754%

-0.005%
8.572%
11.011%
-15.700%
-0.827%
2.886%
4.276%
5.930%
7.094%

2-Jun-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.435 1.468
0.137 0.171
1.295 1.295
5.819 5.359
10.032 9.037
0.178 0.211
0.792 0.798
1.793 1.742
2762 2.649
4.228 3.991
4.783 4.466

PARIDAD
(%)

30.43%
103.42%

101.70%
86.26%
40.13%

102.29%

101.05%
97.44%
92.58%
85.20%
80.67%

Valor
Tecnico
+CER

697.784
489.676

142.581
2715.150
2093.233

157.403

150.968

150.138

150.138

133.863

133.883

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 34.1875 28-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 86.470  38.859% 0.686 0.494  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B. 102.400 38.951% 0.178 0.128 5-Aug-21 TB21

PVCIA. BS.AS./2015 BADLAR +375bps 88.800 54.250% 1.981 1.284 12-Apr-25 PBA25




