CUADROS DE BONOS EN DOLARES - SEMANAL 21/01/2022
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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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DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 68.20 55.369% 1.447 0.931 104.356 100.00% 65.35% 17-Apr-22  17-Oct-23 16.000% TO23

BONO TESORO 10/2026 44.65 54.473% 2.527 1.636  104.219  100.00%  42.84% 17-Apr-22 17-Oct-26 15.500% TO26





image1.png
Nombre
MERVAL

PR13
T2X2
DICP
PARP
TX22
TX23
T2X3
TX24
TX26
TX28

21-Jan-22 39.57960

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.

753.10

190.10

3376.00

1659.00

196.40

199.25

181.25

194.70

167.50

167.20

TIR
(%)

-4.698%
-2.038%
6.388%
6.950%
-0.433%
-0.069%
0.116%
1.701%
3.212%
3.559%

25-Jan-22

MACAULAY MODIFIED
DURATION DURATION

(afios)

1.128
0.649
5.742
10.261
0.142
1.151
1.527
2130
3.640
4.274

(%)

1.183
0.662
5.397
9.595
0.143
1.152
1.525
2.094
3.527
4127

PARIDAD
(%)

110.14%
102.20%
97.45%
60.71%
99.26%
101.71%
102.07%
99.39%
95.82%
95.59%

Valor  Préximo
Tecnico  Vencim.
+CER

829.491 15-Sep-21
186.006 20-Mar-22
3464.242 30-Jun-22
2732.565 31-Mar-22
197.861 18-Mar-22
195.893 25-Mar-22
177.566 13-Feb-22
195.893 25-Mar-22
174.815 9-May-22
174.907 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
LEBAC
TASA POLITICA MONETARIA

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

37.5625

40.0000

X 100 nom.

47.100

102.200

108.000

21-Jan-22

TIR

51.146%
46.642%
51.839%

MACAULAY
DURATION
(afios)
0.472
0.186
1.091

MODIFIED
DURATION
(%)
0.312
0.127
0.718

Maturity

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

Nombre
MERVAL

PR15
AA22
TB23




