CUADROS DE BONOS ARGENTINOS EN PESOS – 22/10/2021


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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22-Oct-21

BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

60.80

38.49

TIR DURACION
(afios)
55.828% 1.696
56.736% 2.731

DURACION Valor Capital Préximo Tasa  Cédigo
MODIFICADA Tecnico  residual ~ Paridad  Vencim.  Maturity ~ Cupén MERVAL
(%) (%) (%)
1.088  100.400 100.00%  60.56% 17-Apr-22 17-Oct-23 16.000% TO23
1742  100.388  100.00%  38.34% 17-Apr-22 17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

22-Oc

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%

35.

3605

PRECIO
x 100 NOM.

718.00

167.75

2697.00

1068.00

176.20

172.70

155.50

164.10

135.75

127.50

TIR
(%)

0.588%
1.701%
9.074%
10.424%
2.769%
3.312%
3.345%
4.748%
6.385%
7.806%

26-Oct-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.226
0.898
5.567
9.940
0.392
1.400
1.775
2.377
3.821
4.362

(%)

1.219
0.883
5.103
9.002
0.381
1.356
1.718
2.270
3.591
4.046

PARIDAD
(%)

104.89%
99.65%
84.51%
43.24%
99.11%
97.43%
96.78%
92.58%
85.10%
79.83%

Valor
Tecnico
+ CER

753.131
168.343
3191.503
2470.130
177.781
177.247
160.665
177.247
159.522
159.705

Préximo
Vencim.

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

34.1875

38.0000

X 100 nom.

58.100

99.800

108.000

84.680

22-Oct-21

TIR

43.871%
49.767%
49.560%

60.779%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.590 0.410
0.415 0.277
1.225 0.819
1.852 1.152

Maturity

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

12-Apr-25

Nombre
MERVAL

PR15
AA22
TB23

PBA25




