CUADROS DE BONOS EN PESOS – 20/11/2020
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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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20-Nov-20

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

PRECIO
x 100 nom.

80.95

49.00

36.00

TR

59.163%
60.945%
58.546%

DURACION Valor
DURACION  MODIFICADA ~ Tecnico

(afios) (%)
0.810 0.509  102.578
2.126 1321 101.644
2.650 1672 101.593

Capital
residual
(%)
100.00%
100.00%
100.00%

Préximo
Paridad  Vencim.
(%)
78.92% 3-Apr-21
48.21% 17-Apr-21
35.44% 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




image1.png
Nombre
MERVAL

PR13
TC21
DICcP
PARP
CUAP
TX21
TX22
TX23
TX24
TX26
TX28

20-Nov-20 24.16490

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.

654.90

393.50

1860.00

725.00

1010.00

125.50

118.00

109.15

102.75

82.30

78.00

TIR
(%)

1.706%
0.752%
8.425%
9.802%
10.914%
-0.839%
2.066%
1.902%
4.217%
7.723%
8.632%

24-Nov-20

MACAULAY MODIFIED
DURATION DURATION

(afos) (%)
1.668 1.640
0.651 0.647
6.151 5.673

10.568 9.625
10.669 9.619
0.693 0.699
1.303 1.277
2.297 2.254
3.258 3.126
4.676 4.340
5.191 4.778

PARIDAD
(%)

33.79%
101.14%
86.28%
43.59%
40.65%
100.38%
98.40%
98.90%
91.48%
77.37T%
73.32%

Valor
Tecnico
+ CER

651.216
389.049
2155.652
1663.351
2484.761
125.030
119.918
119.318
119.318
106.371
106.383

Préximo
Vencim.

15-Dec-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-May-21
9-May-21

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

LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONTE 2021 - TASA BADLAR + 100 P.B.

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

33.8750

38.0000

X 100 nom.
98.250
98.350

71.000
96.000

20-Nov-20

TIR

90.994%
51.699%

57.342%
52.577%

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)
1.028 0.538
0.636 0.419

2.095 1.331
1.293 0.847

Maturity

4-Oct-22
5-Aug-21

12-Apr-25
22-Jun-23

Nombre
MERVAL

PR15
TB21

PBA25
Cco23




