CUADROS DE BONOS ARGENTINOS EN PESOS AL 04/09/2022


BONOS EN PESOS CON CER
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(*) Cotización en el mercado “when and if” o gris (grey market)


BONOS EN PESOS A TASA FLOTANTE
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BONOS EN PESOS A CUPON FIJO

[image: ]

[bookmark: _GoBack]
image3.png
4-Sep-20

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

PRECIO
x 100 nom.

89.70

61.25

44.30

TR

44.814%
48.578%
52.134%

DURACION
(afios)
0.928
2.122
2.544

DURACION
MODIFICADA-
(%)
0.641
1.428
1672

Valor
Tecnico

107.836
106.267
106.071

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
83.18%
57.64%
41.76%

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

4-Sep-20 22.792

ESPECIE

MERVAL

PR13
TC21
DICP
PARP
CUAP
21
TX22
TX23
TX24

BONAR 2020

BONCER 2021 4.00%
DISC. PESOS

PAR PESOS

CUASIPAR

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

TX26 (*) BONCER 03/2026 2.00%
TX28 (*) BONCER 03/2028 2.25%

PRECIO

X100 NOM.

679.00

374.50

1985.00

848.00

1255.00

118.40

113.35

106.90

103.00

83.60

83.00

TIR
(%)

0.431%
-0.478%
6.102%
7.640%
8.112%
-0.673%
0.950%
3.693%
4.169%
6.022%
6.172%

8-Sep-20

MACAULAY
DURATION
(afios)

1.763
0.862
6.619
11.014
12.370
0.904
1.506
2.489
3.443
4.849
5.399

MODIFIED
DURATION
(%)

1.755
0.867
6.238
10.232
11.442
0.911
1.491
2.400
3.305
4.574
5.086

PARIDAD
(%)

37.14%
102.60%
98.82%
53.78%
53.92%
101.25%
99.08%
94.61%
91.16%
83.38%
82.78%

Valor
Tecnico
+CER

659.727
365.020
2008.701
1576.871
2327.402
116.941
114.401
112.992
112.992
100.265
100.268

Proximo
Vencim.

15-Sep-20
22-Jan-21
31-Dec-20
30-Sep-20
31-Dec-20
5-Feb-21
18-Sep-20
25-Sep-20
25-Sep-20
9-Nov-20
9-Nov-20

Maturity

15-Mar-24
22-Jul-21
31-Dec-33
31-Dec-38
31-Dec-45
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR 29.3125 4-Sep-20

LEBAC -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 124.500 36.240% 0.913 0.671  4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B.  101.850 36.550% 0.805 0.590 5-Aug-21 TB21
PVCIA. BS.AS./2015 BADLAR + 375bps 92.200 40.930% 2.376 1.686 12-Apr-25 PBA25

CANC.DEUDA CONTRAT. CORDOBA 96.000 44.803% 1.445 0.998 22-Jun-23 co23




