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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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image1.png
CER

PRO13

BONAR 2020
BONCER 2020
BONCER 2021
BONCER 2023
BONCER 2025
DISC. PESOS
PAR PESOS
CUASIPAR

15.3769

PRECIO
x 100 NOM.

TR

25.823%
43.682%
38.010%
23.109%
20.315%
13.302%
11.192%
12.447%
14.206%

19-Jul-19

MACAULAY
DURATION
(aftos)

1.924
0.437

MODIFIED
DURATION
(%)

1.529
0.304
549

2.706
4.382
6.023
9.387
8.201

Valor  Préximo Tasa
Paridad  Tecnico  Vencim.  Maturity Cupén# Cupon
(%) +CER
3010% 578172 15-Aug-19 15-Mar-24 65 2.00%
47.57%  228.261 4-Aug-19  4-Oct-20 106 2.00%
79.59%  234.947 28-Oct19  28-Apr-20 6 25%

1.588 69.86% 245.501 22-Ja 22-Jul-21 50%
61.81%  177.160 6-Sep-19  6-Mar-23 3 4.00%
64.90%  169.495 27-Oct19 27-Apr-25 3 4.00%
70.98% 1345444 31-Dec-19 31-Dec-33 32 5.83%
31.47%  1061.361 30-Sep-19 31-Dec38 31 1.77%
28.78%  1563.488 31-Dec-19 31-Dec45 13 3.31%

Nombre
MERVAL

PR13
NO20
TC20
TC21
TC23
TC25
DICP
PARP
CUAP
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BADLAR 47.8125 19-Jul-19 23-Jul-19
[1:3:7.Xe3 -
TASA POLITICA MONETARIA 50.7080 MACAULAY MODIFIED Nombre Valor  Capital Préximo
TIR  DURATION DURATION Maturity =~ MERVAL Tecnico residual Paridad  Vencim.
(afios) (%) (%) (%)
BOCON 8va BADLAR 78.123% 1.788 1.004  4-Oct-22 PRIS  179.875 100.00% 81.72% 4-Oct-19
BONAC 03/2020 BADLAR + 325 bps 80.174% 0.520 0.289 1-Mar20  AM20  106.500 100.00% 95.77% 1-Sep-19
BONAC 03/2022 BADLAR + 200 bps 69.359% 1.545 0.912  3-Apr-22 AA22  102.519 100.00% 88.76% 3-Oct-19

BONTE 2020

ASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR + 375bps

82.20

81.618% 1.748 0.962

12-Apr-25  PBA25

101.576

100.00%

80.93% 12-Oct-19




