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

PRO13

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

15.4696
PRECIO
x 100 NOM.

37.
189.10

188.80
170.00
108.00

110.00

969.60

322.00

450.00

TR

25.926%
46.243%
38.496%
24.310%
21.187%
13.495%
11.074%
12.929%
14.311%

26-Jul-19

MACAULAY
DURATION
(aftos)

1.903
0.419
0.738
1.935
3.230
4.941
6.692
10.410
9.293

MODIFIED
DURATION Paridad
(%) (%)
1.511 30.18%
0.286 47.43%
0.533 79.84%
1.557  68.80%
2.665 60.55%
4.353 64.46%
6.025 71.55%
9.218 30.15%
8.130 28.59%

Valor Préximo
Tecnico Vencim.
+CER

581.658 15-Aug-19 15-Mar-24
220637 4-Aug-19  4-Oct-20
236.467 28-Oct-19  28-Apr-20
247.102 22-Ja 22-Jul-21
178.364 6-Sep-19  6-Mar-23
170.648 27-Oct-19  27-Apr-25
1355.084 31-Dec-19 31-Dec-33

1068.120 30-Sep-19 31-Dec-38
1573.924 31-Dec-19 31-Dec-45

65
106

3
3

32
31
13

Tasa

Maturity Cupén# Cupén

2.00%
2.00%
2.25%
2.50%
4.00%
4.00%
5.83%
1.77%
3.31%

Nombre
MERVAL

PR13
NO20
TC20
TC21
TC23
TC25
DICP
PARP
CUAP
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BADLAR 000 26-Jul-19 30-Jul-19
[1:3:7.Xe3 -
TASA POLITICA MONETARIA 59.5870 MACAULAY MODIFIED Nombre Valor  Capital Préximo

DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.  Cupén #
(afios) (%) (%) (%)
BOCON 8va BADLAR 1.862 0.987  4-Oct-22 PR15 181.407 100.00% 78.99%  4-Oct-19 39
BONAC 03/2020 BADLAR + 325 bps. 0.500 0.271  1-Mar-20 AM20 107.375 100.00% 95.93% 1-Sep-19 14
BONAC 03/2022 BADLAR + 200 bps 1.492 0.864  3-Apr-22 AA22 103.401 100.00% 89.94%  3-Oct-19 10

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps 89.948% 1.625 0.855 12-Apr-25  PBA25  102.713 100.00% 78.86% 12-Oct-19 6




