CUADROS DE BONOS EN PESOS – 07/08/2020
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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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7-Aug-20

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

PRECIO
x 100 nom.

87.00

57.40

43.70

TR

45.125%
50.943%
51.068%

DURACION
(afios)
1.005
2177
2.654

DURACION
MODIFICADA-
(%)
0.692
1.442
1.757

Valor
Tecnico

106.471
105.067
104.908

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
81.71%
54.63%
41.66%

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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PR13
TC21
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Nombre
MERVAL

21
TX22
TX23
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7-Aug-20 22.399

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.

699.00

371.50

2120.00

950.00

PRECIO
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116.70

111.75

109.50

105.10
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(%)

-0.843%
-1.565%
4.809%
6.329%

TIR

(%)
-0.525%
0.080%
2.050%
2.889%

11-Aug-20

MACAULAY
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1.810
0.939
11.354
11.187

MACAULAY
DURATION
(afos)
0.981
1.582
2.567
3.522

MODIFIED
DURATION
(%)

1.825
0.954
10.678
10.127

MODIFIED
DURATION
(%)
0.986
1.581
2515
3.424

PARIDAD
(%)

38.91%
103.89%
61.45%
41.64%

PARIDAD

(%)
101.46%
100.67%

98.40%

95.02%

Valor
Tecnico
+CER

663.271
358.061
1547.614
2281.659

Valor
Tecnico
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114.582
112.099
110.929
110.929

Proximo
Vencim.

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

Proximo
Vencim.

5-Feb-21
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

29.4375

38.0000

x 100 nom.
121.100
100.100

93.600

7-Aug-20

MACAULAY MODIFIED

TIR DURATION DURATION Maturity
(afios) (%)

36.926% 0.995 0.727  4-Oct-22

34.567% 0.882 0.656 5-Aug-21

37.991% 2.510 1.819 12-Apr-25

Nombre
MERVAL
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TB21
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