CUADROS DE BONOS EN PESOS – 05/10/2020




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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2-Oct-20

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

PRECIO
x 100 nom.

82.90

64.00

49.55

TR

45.288%
47.599%
47.433%

DURACION
(afios)
0.946
2.054
2.619

DURACION
MODIFICADA-
(%)
0.651
1.392
1.776

Valor
Tecnico

100.152
107.511
107.276

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
82.77%
59.53%
26.19%

Préximo
Vencim.

3-Apr-21
17-0ct-20
17-0ct-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

DICP
PARP
CUAP
™21

TX22
TX23
TX24
TX26
TX28

ct:

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%

23.31960

PRECIO
X100 NOM.

673.00

379.90

1943.00

795.00

1158.00

120.00

113.80

109.00

103.00

84.98

81.99

TIR
(%)

0.889%
0.567%
6.902%
8.390%
9.099%
0.407%
-1.776%
1.823%
3.002%
6.267%
6.969%

6-Oct-20

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.723 1.708
0.786 0.781
6.451 6.035
10.974 10.125
11.762 10.781
0.828 0.824
1.438 1.464
2431 2.388
3.394 3.295
4.769 4.488
5.298 4.953

PARIDAD
(%)

35.98%
101.52%
94.12%
49.65%
48.50%
99.98%
104.25%
99.02%
94.84%
82.71%
79.78%

Valor
Tecnico
+CER

659.484
374.199
2064.444
1601.362
2387.400
120.020
115.110
114.930
114.930
102.747
102.770

Proximo
Vencim.

15-Oct-20
22-Jan-21
31-Dec-20
31-Mar-21
31-Dec-20
5-Feb-21
18-Mar-21
25-Mar-21
25-Mar-21
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 28.8750 2-Oct-20

LEBAC -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre
TIR DURATION DURATION Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 106.700  49.782% 0.995 0.664 4-Oct-22 PR15
BONTE 2021 - TASA BADLAR + 100 P.B.  104.300 34.519% 0.730 0.543 5-Aug-21 TB21
PVCIA. BS.AS./2015 BADLAR + 375bps 92.500 41.680% 2.285 1.613 12-Apr-25 PBA25

CANC.DEUDA CONTRAT. CORDOBA 96.000 39.376% 1.506 1.081 22-Jun-23 co23




