CUADRO DE BONOS EN PESOS – 18/09/2020


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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18-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

47.145%
49.668%
53.121%

DURACION
(afios)
0.888
2.073
2.475

DURACION

MODIFICADA
(%)

0.604

1.385

1.616

Valor
Tecnico

108.544
106.889
106.674

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
82.64%
57.30%
41.53%

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




image1.png
Nombre
MERVAL

PR13
TC21
DICP
PARP
CUAP
™21
TX22
TX23
TX24
TX26
TX28

ep-20

ESPECIE

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%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

89

PRECIO

X100 NOM.

677.00

377.15

1983.00

839.90

1234.00

119.20

112.90

108.40

103.50

85.08

84.45

TIR
(%)

-0.522%
-0.838%
6.224%
7.804%
8.325%
-0.987%
-2.523%
1.642%
2.793%
5.779%
5.959%

22-Sep-20

MACAULAY
DURATION
(afios)

1.777
0.824
6.566
10.941
12.216
0.866
1.476
2452
3.408
4.814
5.368

MODIFIED
DURATION
(%)

1.786
0.831
6.181
10.149
11.278
0.875
1.515
2413
3.315
4.551
5.066

PARIDAD
(%)

36.88%
102.79%
98.08%
53.00%
52.73%
101.34%
105.67%
99.44%
95.48%
84.43%
83.79%

Valor
Tecnico
+CER

647.301
366.931
2021.782
1584.655
2340.307
117.621
112.808
113.534
113.534
100.771
100.784

Proximo

Vencim. Maturity

15-Oct-20
22-Jan-21
31-Dec-20
30-Sep-20
31-Dec-20
5-Feb-21
18-Mar-21

15-Mar-24
22-Jul-21
31-Dec-33
31-Dec-38
31-Dec-45
5-Aug-21
18-Mar-22
25-Sep-20 25-Mar-23
25-Sep-20 25-Mar-24
9-Nov-20  9-Nov-26
9-Nov-20 9-Nov-28
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BADLAR 29.8750 18-Sep-20

LEBAC -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 125.450 37.613% 0.883 0.641 4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B.  101.800  38.303% 0.765 0.553 5-Aug-21 TB21
PVCIA. BS.AS./2015 BADLAR + 375bps 92.800 40.676% 2.343 1.665 12-Apr-25 PBA25

CANC.DEUDA CONTRAT. CORDOBA 96.000 47.285% 1.391 0.944 22-Jun-23 co23




