CUADROS DE BONOS EN PESOS AL 24/07/2020

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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24-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

50.287%
49.873%
52.837%

DURACION
(afios)
1.040
2.225
2.637

DURACION
MODIFICADA-
(%)
0.692
1.485
1.726

Valor

Tecnico

105.814
104.489
104.349

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
78.16%
54.93%
39.96%

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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TC21
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Nombre
MERVAL

21
TX22
TX23
TX24

24-Jul-20 22.044

ESPECIE

BONAR 2020
BONCER 2021 4.00%
DISC. PESOS

PAR PESOS

ESPECIE

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

PRECIO

X100 NOM.

655.00

S6575

1753.00

745.00

PRECIO

X100 NOM.

113.05

107.50

100.60

93.50

TIR
(%)

1.863%
1.428%
7.450%
8.507%

TIR

(%)
1.159%
2111%
4.621%
5.903%

30-Jul-20

MACAULAY
DURATION
(afios)

1.815
0.977
10.938
10.014

MACAULAY
DURATION
(afos)
1.014
1.620
2.603
3.554

MODIFIED
DURATION
(%)

1.782
0.964
10.080
8.875

MODIFIED
DURATION
(%)
1.003
1.587
2.488
3.355

PARIDAD
(%)

37.05%
101.05%
48.94%
33.21%

PARIDAD

(%)

98.43%
97.58%
92.20%
85.69%

Valor
Tecnico
+CER

652.748
352.062
1522.326
2243.403

Valor
Tecnico
+CER
114.856
110.163
109.114
109.114

Proximo
Vencim.

15-Aug-20
22-Jan-21
30-Sep-20
31-Dec-20

Proximo
Vencim.

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

Maturity

15-Mar-24
22-Jul-21

31-Dec-38
31-Dec-45

Maturity

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

29.1250

38.0000

x 100 nom.
118.100
104.500

86.500

24-Jul-20

MACAULAY MODIFIED

TIR DURATION DURATION Maturity
(afios) (%)
38.343% 1.045 0.755 4-Oct-22
37.554% 0.856 0.622 5-Aug-21
42.790% 2.456

1.720 12-Apr-25
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