CUADROS DE BONOS ARGENTINOS EN PESOS  – 10/12/2021



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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10-Dec-21

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 64.50 55.875% 1.561 1.002 102.533 100.00% 62.91% 17-Apr-22  17-Oct-23 16.000% TO23

BONO TESORO 10/2026 40.60 57.157% 2.588 1.647 102.454 100.00%  39.63% 17-Apr-22 17-Oct-26 15.500% TO26




image1.png
Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

10-Dec 38.10880

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.

748.00

179.80

3150.00

1314.00

187.60

185.80

162.90

182.25

148.90

147.50

TIR
(%)

-1.409%
0.588%
7.407%
8.930%
2.641%
2.496%
4.621%
2.898%
5.333%
5.559%

14-Dec-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.144
0.764
5.589
10.053
0.258
1.266
1.641
2.244
3.739
4.341

(%)

1.161
0.759
5.204
9.229
0.251
1.235
1.568
2181
3.550
4113

PARIDAD
(%)

106.15%
100.54%
92.37%
50.04%
98.98%
98.66%
95.10%
96.78%
88.66%
87.81%

Valor
Tecnico
+ CER

794.025
178.830
3410.290
2625.693
189.531
188.314
171.297
188.314
167.937
167.978

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




image2.png
BADLAR 34.2500 10-Dec-21

12:7.X) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
X 100 nom. (afios) (%)
BOCON 8va BADLAR 61.500 | 41.302% 0.445 0.315  4-Oct-22 PR15
BONAC 03/2022 BADLAR + 200 bps 105.900 | 47.211% 0.281 0.191  3-Apr-22 AA22
BONTE 03/2022 BADLAR + 525 bps 108.000 | 44.102% 1.228 0.852 5-Aug-23 TB23
PVCIA. BS.AS./2015 BADLAR +375bps 86.500 | 64.969% 1.680 1.018 12-Apr-25 PBA25





