CUADROS DE BONOS EN PESOS AL 08/07/2020


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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8-Jul-20

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

PRECIO
x 100 nom.

82.70

57.40

41.70

TR

47.543%
48.567%
51.659%

DURACION
(afios)
1.091
2.286
2.723

DURACION
MODIFICADA
(%)
0.739
1.539
1.796

Valor
Tecnico

104.904
103.689
103.574

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
78.83%
55.36%
40.26%

Préximo
Vencim.

3-Oct-20
17-Oct-20
17-Oct-20

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
TC23
TC25
DICP
PARP

Nombre
MERVAL

T™>21
T™X22
TX23
TX24

8-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%

21.946

PRECIO

x 100 NOM.

677.80

353.25

235.10

192.50

1510.50

689.00

PRECIO

x 100 NOM.

110.10

102.95

96.60

90.00

TR
(%)

0.995%
2.889%
7.072%
9.637%
9.820%
9.196%

TR

(%)
3.252%
4.477%
5.992%
6.836%

12-Jul-20

MACAULAY
DURATION
(aftos)

1.821
1.003
4.304
6.362
10.846
9.694

MACAULAY
DURATION
(aftos)
1.053
1.658
2.640
3.590

MODIFIED
DURATION
(%)

1.803
0.975
3.925
5.793
9.933
8.534

MODIFIED
DURATION
(%)
1.020
1.587
2.491
3.360

PARIDAD
(%)

38.51%
99.64%
79.66%
78.78%
45.51%
30.90%

PARIDAD

(%)

96.43%
94.01%
88.97%
82.90%

Valor
Tecnico
+CER

664.460
354.538
241.662
1917.419
1514.109
2229.557

Valor
Tecnico
+CER
114171
109.506
108.571
108.571

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
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BADLAR 29.7500 8-Jul-20

LEBAC

TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED
TIR DURATION DURATION Maturity

x 100 nom. (afios)
BOCON 8va BADLAR 117.400 37.689% 1.090
BONTE 2021 - TASA BADLAR + 100 P.B.  102.600 39.481% 0.885

PVCIA. BS.AS./2015 BADLAR + 375bps 78.880 51.810% 2.134

(%)
0.792  4-Oct-22
0.634 5-Aug-21

1.405 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




