CUADROS DE BONOS ARGENTINOS EN PESOS 18/03/2022
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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE

[image: ]






	BONOS EN PESOS CON CUPON FIJO	
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BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
X100 nom.

74.00

46.85

TR

53.696%
55.696%

DURACION  Valor  Capital Préximo Tasa
DURACION ~ MODIFICADA Tecnico residual ~ Paridad  Vencim.  Maturity ~ Cupén
(afios) (%) (%) (%)
1.296 0.844 106.889  100.00%  69.23% 17-Apr-22 17-Oct-23 16.000%
2.349 1.509  106.674  100.00%  43.92% 17-Apr-22 17-Oct-26 15.500%
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ESPECIE

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

PAR PESOS

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%
BONCER 07/2024 1.55%

PRECIO
x 100 NOM.

751.00

205.10

3820.00

1859.00

215.95

193.00

212.60

181.90

175.00

157.45

TIR
(%)

-0.545%
-13.180%
4.733%
6.131%
-5.457%
-3.048%
1.344%
1.677%
3.184%
-0.887%

22-Mar-22

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.069 1.182
0.499 0.574
5.735 5.476
10.234 9.643
0.998 1.056
1.384 1.428
1.978 2.005
3.499 3.441
4.129 4.002
2.311 2.332

PARIDAD
(%)

113.28%
107.99%
106.54%

66.16%
107.25%
106.49%
105.59%
101.14%

97.21%
105.79%

Valor  Préximo
Tecnico  Vencim.
+CER

850.717 15-Sep-21
189.922 20-Sep-22
3585.553 30-Jun-22
2810.055 31-Mar-22
201.349 25-Mar-22
181.244 13-Aug-22
201.349 25-Mar-22
179.854 9-May-22
180.019 9-May-22
148.834 26-Jul-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
26-Jul-22
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MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios) (%)
0.308 0.201  4-Oct-22
0.033 0.014  3-Apr-22
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