CUADROS DE BONOS ARGENTINOS EN DOLARES – 05/11/2021


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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5-Nov-21

BONO TESORO 10/2023
BONO TESORO 10/2026

DURACION
x 100 nom.

DURACION Valor Capital Préximo

MODIFICADA Tecnico  residual ~ Paridad  Vencim.  Maturity

(%) (%) (%)
1.056 100.978 100.00%  60.66% 17-Apr-22 17-Oct-23
1.698  100.947  100.00%  38.24% 17-Apr-22  17-Oct-26





image1.png
Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

5-Nov-: 36.61770

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%

PRECIO

x 100 NOM.

727.00

171.50

2775.00

1110.00

179.50

177.25

160.40

171.80

135.00

130.75

TIR
(%)

1.145%

1.385%

8.948%
10.246%
3.143%

2.861%

2.694%

3.622%

6.804%

7.377%

9-Nov-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.187
0.860
5.542
9.934
0.353
1.362
1.737
2.340
3.824
4.395

(%)

1.173
0.848
5.087
9.010
0.343
1.324
1.692
2.258
3.580
4.093

PARIDAD
(%)

105.56%
99.93%
85.16%
44.07%
98.95%
98.09%
97.93%
95.07%
83.82%
81.18%

Valor
Tecnico
+ CER

767.417
171.616
3258.761
2518.690
181.414
180.700
163.796
180.700
161.053
161.053

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-May-22
9-May-22

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.

58.900

101.700

108.000

84.700

5-Nov-21

TIR

43.947%
48.433%
40.273%

62.387%

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.549
0.376
1.332

1.799

(%)
0.382
0.254
0.950

1.108

Maturity

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

12-Apr-25

Nombre
MERVAL

PR15
AA22
TB23

PBA25

Valor
Tecnico

63.348
104.534
100.460

102.995

Capital
residual
(%)
95.00%
100.00%
100.00%

100.00%




