Cuadros de bonos argentinos en dolaress - 06/05/2022
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BONOS EN PESOS CON CER
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	BONOS EN PESOS CON CUPON FIJO	
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Nombre
MERVAL

PR13
T2X2
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

May-22 44.83100

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.

790.00

227.50

4189.00

2070.00

242.75

218.60

225.70

192.95

193.00

165.50

TR
(%)

-10.376%
-18.560%
4.983%
5.991%
-8.838%
-5.035%
0.322%
2.662%
3.034%
1.335%

10-May-22

MACAULAY MODIFIED
DURATION DURATION

(afios)

0.978
0.364
5.578
10.259
0.871
1.250
1.856
3.391
4.045
2.176

(%)

1.091
0.447
5.314
9.679
0.955
1.316
1.850
3.303
3.925
2.147

PARIDAD
(%)

118.24%
108.27%
104.98%

67.13%
109.72%
108.62%
102.02%

97.85%

97.88%
100.48%

Valor
Tecnico
+CER

934.087
210.117
3990.330
3083.629
221.240
201.248
221.240
197.188
197.190
164.714

Préximo
Vencim.

15-Sep-21
20-Sep-22
30-Jun-22
30-Sep-22
25-Sep-22
13-Aug-22
25-Sep-22
9-Nov-22

9-Nov-22

26-Jul-22

Maturity ~ Cupon #

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

[IFNFNFNFNFN

Tasa
Cupén

2.00%
1.30%
5.83%
1.77%
1.40%
4.00%
1.40%
2.00%
2.25%
1.55%
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6-May-22

BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

68.34

38.45

TR

57.149%
60.851%

DURACION
(afios)
1.298
2.561

DURACION

Valor

MODIFICADA  Tecnico

(%)
0.826
1.592

101111
101.076

Capital
residual
(%)
100.00%
100.00%

Préximo

Paridad
(%)

67.59% 17-Oct-22

38.04% 17-Oct-22

Vencim.

Tasa Cédigo
Maturity ~ Cupén  MERVAL
17-Oct-23  16.000%  TO23
17-Oct-26 15.500%  TO26





