CUADROS DE BONOS ARGENTINOS EN PESOS – 15/10/2021

BONOS EN PESOS CON CER

[image: ]



BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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15-Oct-21

BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

68.25

46.00

TIR DURACION
(afios)
45.006% 1.733
46.798% 2.955

DURACION Valor Capital Préximo Tasa  Cédigo
MODIFICADA Tecnico  residual ~ Paridad  Vencim.  Maturity ~ Cupén MERVAL
(%) (%) (%)
1.195 100.089 100.00%  68.19% 17-Apr-22 17-Oct-23 16.000% TO23
2.013 100.086 100.00%  45.96% 17-Apr-22 17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

Oc

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%

3

3201

PRECIO
x 100 NOM.

711.00

166.00

2680.00

1050.00

174.35

171.25

152.00

162.35

133.00
127.90

TIR
(%)

0.911%
2.197%
9.053%
10.528%
3.860%
3.466%
4.296%
4.929%
6.762%
7.554%

19-Oct-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.244
0.917
5.588
9.942
0.411
1.420
1.794
2.396
3.836
4.388

(%)

1.232
0.898
5.124
8.995
0.396
1.372
1.720
2.284
3.593
4.080

PARIDAD
(%)

105.32%
99.20%
84.55%
42.77%
98.71%
97.19%
95.17%
92.14%
83.88%
80.58%

Valor
Tecnico
+ CER

748.855
167.345
3169.851
2455.272
176.635
176.193
159.710
176.193
158.555
158.729

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-Nov-21
9-Nov-21

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
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BADLAR
LEBAC
TASA POLITICA MONETARIA

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

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

34.0625

38.0000

X 100 nom.

58.100

99.800

108.000

84.680

15-Oct-21

TIR

42.062%
46.931%
48.440%

59.794%

MACAULAY
DURATION
(afios)
0.606
0.434
1.249

1.881

MODIFIED
DURATION
(%)
0.426
0.295
0.841

1.177

Maturity

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

12-Apr-25

Nombre
MERVAL

PR15
AA22
TB23

PBA25




