CUADROS DE BONOS EN PESOS  – 30/10/2020
[bookmark: _Hlk509739808][bookmark: _Hlk509252922][bookmark: _Hlk504921026]


BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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BONOS EN PESOS A CUPON FIJO
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30-Oct-20

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

PRECIO
x 100 nom.

77.10

49.00

36.30

TR

63.251%
58.944%
56.540%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.867 0531 101517
2.195 1381 100.711
2.760 1763 100.689

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo

Paridad  Vencim.
(%)

75.95% 3-Apr-21

48.65% 17-Apr-21

36.05% 17-Apr-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
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

30-Oct-20 23.86540

ESPECIE

BONAR 2020

BONCER 2021 4.00%
DISC. PESOS

PAR PESOS

CUASIPAR

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.

630.00

378.90

1685.00

679.50

1035.00

120.35

111.25

102.00

93.45

72.85

68.50

TIR
(%)

4.883%
4.354%
9.880%
10.290%
10.477%
3.191%
5.518%
3.884%
5.894%
10.492%
11.377%

3-Nov-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.653 1.576
0.709 0.679
6.053 5.508

10.531 9.548
10.956 9.917
0.751 0.728
1.361 1.289
2.353 2.265
3.313 3.128
4.635 4.195
5.084 4.564

PARIDAD
(%)

32.91%
98.76%
79.41%
41.41%
42.26%
97.69%
94.15%
94.49%
86.63%
69.18%
65.02%

Valor
Tecnico
+ CER

659.032
383.671
2121.859
1641.067
2449.289
123.195
118.157
117.743
117.743
105.310
105.353

Préximo
Vencim.

15-Nov-20
22-Jan-21
31-Dec-20
31-Mar-21
31-Dec-20
5-Feb-21
18-Mar-21
25-Mar-21
25-Mar-21
9-Nov-20
9-Nov-20

Maturity

15-Mar-24
22-Jul-21
31-Dec-33
31-Dec-38
31-Dec-45
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR 31.6875
LEBAC

TASA POLITICA MONETARIA 36.0000

X 100 nom.
BOCON 8va BADLAR 96.100
BONTE 2021 - TASA BADLAR + 100 P.B. 101.500

PVCIA. BS.AS./2015 BADLAR +375bps 70.900
CANC.DEUDA CONTRAT. CORDOBA 96.000

30-Oct-20

TIR

83.457%
50.153%

53.115%
46.331%

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
1.076 0.586
0.641 0.427
2.218 1.448

1.386 0.947

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
co23




