CUADROS DE BONOS ARGENTINOS EN PESOS – 2/07/2021


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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image3.png
2-Jul-21

BONO TESORO 10/2021
BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

99.80

65.25

44.00

TR

46.608%
48.947%
51.676%

DURACION
(afios)
0.233
1.824
2.693

DURACION
MODIFICADA-
(%)
0.159
1.225
1.775

Valor
Tecnico

104.904
103.511
103.401

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
95.13%
63.04%
42.55%

Préximo
Vencim.

3-Oct-21
17-Oct-21
17-Oct-21

Tasa  Cédigo

Maturity ~ Cupén MERVAL

3-Oct-21 18.200% TO21
17-Oct-23  16.000% TO23
17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
TC21

T2X2
DICP
PARP
TX21

TX22
TX23
TX24
TX26
TX28

1 32.37210

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2021 4.00%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 08/2021 1.00%
BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

PRECIO
x 100 NOM.

740.00

524.70

149.00

2345.00

890.00

166.60

157.95

151.65

142.25

115.90

108.20

TIR
(%)

0.026%
-6.059%

3.017%
9.237%
11.177%
-2.046%
3.146%
4.704%
6.004%
7.283%
8.657%

6-Jul-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.365 1.364
0.044 0.047
1.198 1.163
5.857 5.362
9.907 8.911
0.082 0.084
0.696 0.674
1.696 1.620
2.665 2514
4.119 3.840
4.648 4277

PARIDAD
(%)

28.58%
100.38%

98.01%
83.02%
39.86%
99.01%
97.87%
94.72%
88.85%
81.14%
75.72%

Valor
Tecnico
+CER

721.540
522.690

152.030
2824.716
2232.806

168.266

161.390

160.103

160.103

142.831

142.887

Proximo
Vencim.

15-Jul-21
22-Jul-21
20-Sep-21
31-Dec-21
30-Sep-21
5-Aug-21
18-Sep-21
25-Sep-21
25-Sep-21
9-Nov-21
9-Nov-21

Maturity

15-Mar-24
22-Jul-21
20-Sep-22
31-Dec-33
31-Dec-38
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR

LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR

BONTE 2021 - TASA BADLAR + 100 P.B.

PVCIA. BS.AS./2015 BADLAR +375bps

34.1250

38.0000

X 100 nom.
68.063
105.800

94.250

TIR

44.858%
37.070%

57.605%

3-Jul-21

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.767
0.082

1.845

(%)
0.530
0.060

1.170

Maturity

4-Oct-22
5-Aug-21

12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




