CUADROS DE BONOS EN PESOS AL 12/06/2020
[bookmark: _GoBack]

BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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Nombre
MERVAL

PR13
TC20
TC21

TC23

TC25
DICP
PARP

Nombre
MERVAL

T™>21
T™X22
TX23
TX24

12-Jun 21.674

ESPECIE

BOCON 6TA. SERIE
BONCER 2021 2.00%
BONCER 2023 4.00%
BONCER 2023
BONCER 2025

DISC. PESOS

PAR PESOS

ESPECIE

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

PRECIO

x 100 NOM.

600.00

332.50

208.00

89.00

301.30

332.50

208.00

PRECIO

x 100 NOM.

104.75

93.60

84.00

76.50

TR
(%)

7.092%
7.415%
11.576%
30.987%
63.632%
17.177%
46.513%

TR

(%)
6.542%
9.418%

10.934%
11.179%

17-Jun-20

MACAULAY
DURATION
(aftos)

1.820
1.071
2.551
4.066
2.462
9.169
2.499

MACAULAY
DURATION
(aftos)
1421
1726
2.704
3.647

MODIFIED
DURATION
(%)

1.700
0.997
2.286
3.104
1.504
7.825
1.706

MODIFIED
DURATION
(%)
1.052
1.577
2.437
3.280

PARIDAD
(%)

34.51%
95.12%
83.61%
37.39%
15.52%
22.26%

9.31%

PARIDAD

(%)

93.15%
86.78%
78.41%
71.41%

Valor
Tecnico
+CER

656.240
349.551
248.784
238.015
1941.125
1493.574
2233.314

Valor
Tecnico
+CER
112.451
107.855
107.124
107.124

Préximo
Vencim.

15-Jul-20
22-Jul-20
6-Sep-20
27-Oct-20
30-Jun-20
30-Sep-20
30-Jun-20

Préximo
Vencim.

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

Maturity

15-Mar-24
22-Jul-21
6-Mar-23
27-Apr-25
31-Dec-33
31-Dec-38
31-Dec-45

Maturity

5-Aug-21
18-Mar-22
26-Mar-23
25-Mar-24
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12-Jun-20
MACAULAY MODIFIED Nombre
TIR DURATION DURATION  Maturity MERVAL
x 100 nom. (afios) (%)
BOCON 8va BADLAR 128.00 62.853% 1.065 0.654  4-Oct-22 PR15
BONAC 03/2022 BADLAR + 200 bps 43.50 176.158% 1.050 0.380  3-Apr-22 AA22
BONTE 2020 - TASA CORREDOR PASE 2154.296% 0.014 001 2 TJ20
BONTE 2021 - TASA BADLAR + 100 P.B. 97.250 44.118% 0.947 0.657 5-Aug-21 TB21
PVCIA. BS.AS./2015 BADLAR +375bps 71.00 119.573% 1.240 0.565 12-Apr-25 PBA25





