CUADROS DE BONOS EN PESOS –19/06/2020
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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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Nombre
MERVAL

PR13
TC21
TC23
TC25
DICP
PARP

Nombre
MERVAL

T™>21
T™X22
TX23
TX24

19-Jun

ESPECIE

BOCON 6TA. SERIE
BONCER 2023 4.00%
BONCER 2023
BONCER 2025

DISC. PESOS

PAR PESOS

ESPECIE

BONCER 08/2021 1.00%
BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 09/2024 1.40%

pal

PRECIO

x 100 NOM.

613.00

339.00

225.00

165.00

1459.00

570.00

PRECIO
x 100 NOM.

107.95

97.75

89.00

81.70

TR
(%)

6.074%
5.882%
8.382%
13.235%
10.842%
11.001%

TR

(%)
4.061%
6.957%
8.765%
9.328%

23-Jun-20

MACAULAY
DURATION
(aftos)

1.815
2.543
4.310
6.069
10.515
7.849

MACAULAY
DURATION
(aftos)
1.105
1.710
2.689
3.635

MODIFIED
DURATION
(%)

1.711
2.346
3.806
5.475
9.473
6.729

MODIFIED
DURATION
(%)
1.062
1.599
2.473
3.325

PARIDAD
(%)

35.16%
90.11%
69.07%
74.87%
38.04%
25.43%

PARIDAD

(%)

95.65%
90.30%
82.81%
76.02%

Valor
Tecnico
+CER

658.223
249.700
238.892
1948.833
1498.522
2241.281

Valor
Tecnico
+CER
112.865
108.252
107.473
107.473

Préximo
Vencim.

15-Jul-20

6-Sep-20
27-Oct-20
30-Jun-20
30-Sep-20
30-Jun-20

Préximo
Vencim.

5-Aug-20
18-Sep-20
25-Sep-20
25-Sep-20

Maturity

15-Mar-24
6-Mar-23
27-Apr-25
31-Dec-33
31-Dec-38
31-Dec-45

Maturity

5-Aug-21
18-Mar-22
26-Mar-23
25-Mar-24

Cupén #

76

33
33
14

Cupén #

Tasa
Cupén

2.00%
4.00%
4.00%
5.83%
1.77%
3.31%

Tasa
Cupén

1.00%
1.20%
1.40%
1.40%
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BADLAR 29.4375 19-Jun-20

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre Valor
TIR DURATION DURATION  Maturity MERVAL  Tecnico
x 100 nom. (afios) (%)
BOCON 8va BADLAR 128.00 64.435% 1.050 0.638  4-Oct-22 PR15 160.373
BONAC 03/2022 BADLAR + 200 bps 43.50 179.984% 1.026 0.366  3-Apr-22 AA22 110.076
BONTE 2021 - TASA BADLAR + 100 P.B. 97.250 44.805% 0.929 0.641 5-Aug-21 TB21 104.749
PVCIA. BS.AS./2015 BADLAR + 375bps 71.00 122.324% 1.202 0.541 12-Apr-25 PBA25 110.453





