CUADROS DE BONOS ARGENTINOS EN PESOS – 11/06/2021


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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11-Jun-21

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

PRECIO
x 100 nom.

97.60

63.15

42.55

TR

46.749%
49.724%
52.204%

DURACION
(afios)
0.290
1.879
2.737

DURACION
MODIFICADA
(%)
0.198
1.255
1.798

Valor
Tecnico

103.842
102.578
102.497

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
93.99%
61.56%
41.51%

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

un-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%

4470

PRECIO
x 100 NOM.

740.00

513.00

146.40

2471.00

904.00

163.05

155.55

149.80

141.70

115.45

107.10

TIR
(%)

-1.553%
-2.835%

2.458%
8.375%
10.685%
-2.045%
1.894%
3.925%
5.143%
6.697%
8.259%

15-Jun-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.433 1.456
0.101 0.104
1.256 1.226
5.802 5.354
10.055 9.084
0.140 0.143
0.753 0.739
1.754 1.688
2723 2.590
4.182 3.920
4.715 4.355

PARIDAD
(%)

29.23%
100.55%

98.58%
87.24%
41.46%
99.36%
98.82%
95.79%
90.61%
82.78%
76.78%

Valor  Préximo
Tecnico  Vencim.
+CER

726.393
510.208
148.502
2832.276
2180.423
164.108
157.400

15-Jun-21
22-Jul-21
20-Sep-21
30-Jun-21
30-Sep-21
5-Aug-21
18-Sep-21
156.378 25-Sep-21
156.378 25-Sep-21
139.459 9-Nov-21
139.494 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
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONTE 2021 - TASA BADLAR + 100 P.B.

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

34.2500

38.0000

X 100 nom.
86.800
103.150

92.980

TIR

40.875%
44.344%

55.697%

11-Jun-21

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
0.652
0.140

1.924

(%)
0.463  4-Oct-22
0.097 5-Aug-21

1.236 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




