CUADROS DE BONOS EN PESOS – 17/09/2021


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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17-Sep-21

Tasa  Cédigo

DURACION Valor Capital Préximo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2021 107.56 91.288% 0.022 0.011 108.696 100.00% 98.96%  3-Oct-21 3-Oct-21  18.200% TO21
BONO TESORO 10/2023 66.15 55.634% 1.590 1.022 106.844 100.00% 61.91% 17-Oct-21 17-Oct-23 16.000% TO23
BONO TESORO 10/2026 45.80 54.669% 2.409 1.558 106.631 100.00% 42.95% 17-Oct-21 17-Oct-26 15.500% TO26





image1.png
Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

17-Sep.

ESPECIE

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

PAR PESOS

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%

34.9

0

PRECIO
x 100 NOM.

702.00

158.00

2473.00

987.00

167.50

161.00

141.50

149.50

120.00

117.70

TIR
(%)

2.798%
4.770%
10.042%
11.115%
6.920%
6.525%
6.855%
7.673%
8.829%
8.880%

21-Sep-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.269
0.994
5.575
9.710
0.488
1.485
1.870
2.452
3.894
4.431

(%)

1.234
0.949
5.066
8.739
0.456
1.394
1.750
2.277
3.578
4.070

PARIDAD
(%)

104.25%
96.71%
80.19%
40.83%
97.34%
92.96%
90.76%
86.32%
77.57T%
76.01%

Valor
Tecnico
+ CER

731.818
163.372
3083.933
2417.430
172.081
173.201
155.907
173.201
154.709
154.849

Préximo
Vencim.

15-Sep-21
20-Mar-22
31-Dec-21
30-Sep-21
18-Mar-22
25-Sep-21
13-Feb-22
25-Sep-21
9-Nov-21
9-Nov-21

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
18-Mar-22
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28




image2.png
BADLAR
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONAC 03/2022 BADLAR + 200 bps
BONTE 03/2022 BADLAR + 525 bps

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

34.2500

38.0000

X 100 nom.

74.090

105.250

108.000

90.610

17-Sep-21

TIR

43.152%
49.092%
45.362%

60.991%

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.536
0.470
1.333

1.741

(%)
0.374
0.315
0.917

1.081

Maturity

4-Oct-22
3-Apr-22
5-Aug-23

12-Apr-25

Nombre
MERVAL

PR15
AA22
TB23

PBA25




