CUADRO DE BONOS EN PESOS – 03/07/2020


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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BONO TESORO 10/2020
BONO TESORO 10/2021
BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
%100 nom.

99.50

81.00

57.60
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R

40.350%
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48.132%
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DURACION
(aios)

0375

1.097
2.208
2.746

DURACION  Valor  Capital
MODIFICADA Tecnico residual
(%) L (%)
0267 153156  100.00%
0732 104752  100.00%
1552 103.556  100.00%
1816 103444  100.00%

Paridad
(%)
64.97%
77.33%
55.62%
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Vencil

21-Nov-20 21-Nov-20

3-0ct-20
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3-0ct-21
17-0ct-23
17-0ct-26

a
a
a
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26.000%
18.200%
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15.500%

codige
MERVAL

™20
To21
To23
To26
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Nombre
MERVAL

PR13
TC21
TC23
TC25
DICP
PARP

Nombre
MERVAL

T™>21
T™X22
TX23
TX24

3-Jul

ESPECIE

BONAR 2020
BONCER 2021 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%

21.891

PRECIO

x 100 NOM.

668.60

350.00

233.75

192.50

1510.50

645.00

PRECIO

x 100 NOM.

109.65

103.15

94.35

86.85

1.606%
3.535%
7.172%
9.542%
9.755%
9.828%

TR

(%)
3.365%
4.164%
6.806%
7.797%

7-Jul-20

MACAULAY
DURATION
(aftos)

1.827
1.017
4.319
6.382
10.727
9.361

MACAULAY
DURATION
(aftos)
1.066
1672
2.663
3.601

MODIFIED
DURATION
(%)

1.798
0.982
3.942
5.815
9.767
8.187

MODIFIED
DURATION
(%)
1.032
1.605
2.484
3.340

PARIDAD
(%)

38.08%
99.00%
79.90%
79.04%
42.72%
29.01%

PARIDAD

(%)

96.33%
94.48%
87.13%
80.21%

Valor
Tecnico
+CER

662.813
353.538
240.930
1911.121
1509.992
2223.009

Valor
Tecnico
+CER
113.826
109.175
108.281
108.281

Préximo
Vencim.

15-Jul-20
22-Jul-20
27-Oct-20
31-Dec-20
30-Sep-20
31-Dec-20

Préximo
Vencim.

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

Maturity

15-Mar-24
22-Jul-21

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 #

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 29.5625 3-Jul-20

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED
TIR DURATION DURATION  Maturity
x 100 nom. (afios) (%)
BOCON 8va BADLAR 116.800 50.027% 1.096 0.731  4-Oct-22
BONTE 2021 - TASA BADLAR + 100 P.B. 101.600 40.287% 0.893 0.637 5-Aug-21

PVCIA. BS.AS./2015 BADLAR +375bps 85.000 46.494% 2.244 1.532  12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25

Valor
Tecnico

134.045
105.980

106.649




