CUADROS DE BONOS ARGENTINOS EN PESOS – 23/07/2021

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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23-Jul-21

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

PRECIO
x 100 nom.

101.70

67.25

46.00

TR

49.268%
48.335%
50.508%

DURACION
(afios)
0.175
1.769
2.664

DURACION
MODIFICADA-
(%)
0.117
1.103
1.770

Valor
Tecnico

105.966
104.444
104.306

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
95.97%
64.39%
44.10%

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
T2X2
DICcP

PARP
TX21

TX22
TX23
T2X3
TX24
TX26
TX28

23-Jul 33.09000

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 08/2021 1.00%
BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

PRECIO
x 100 NOM.

723.00

153.00

2495.00

974.00

170.12

162.05

157.10

139.70

149.90
122.00

115.00

TIR
(%)

-0.652%
2.760%
31.145%
10.482%
-2.694%
2.837%
11.749%
4.587%
4.908%
6.617%
7.852%

27-Jul-21

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
1.353 1.362
1.141 1.110
4.182 3.189
9.975 9.028
0.025 0.025
0.638 0.621
1.637 1.465
2.009 1.921
2.608 2.486
4.068 3.815
4.610 4.275

PARIDAD
(%)

96.43%
98.38%
33.62%
42.63%
98.68%
98.00%
85.29%
94.10%
91.52%
83.47%
78.63%

Valor
Tecnico
+ CER

715.513
155.519
2897.168
2284.635
172.393
165.349
163.786
148.463
163.786
146.168
146.247

Préximo
Vencim.

15-Aug-21
20-Sep-21
31-Dec-21
30-Sep-21
5-Aug-21
18-Sep-21
25-Sep-21
13-Aug-21
25-Sep-21
9-Nov-21
9-Nov-21

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
5-Aug-21
18-Mar-22
25-Mar-23
13-Aug-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

34.0625

38.0000

X 100 nom.
70.900
107.900

87.830

TIR

40.635%
41.644%

54.114%

23-Jul-21

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
0.691
0.025

1.987

(%)
0.491  4-Oct-22
0.017 5-Aug-21

1.290 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25

Valor Capital
Tecnico residual
(%)
74.895 95.00%
107.211 100.00%

101.578 100.00%




