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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

15.5363
PRECIO
x 100 NOM.

3
189.10

189.25
171.00
108.00

110.00

955.00

335.00

460.00

TR

24.974%
28.830%
40.071%
24.479%
21.489%
13.650%
11.433%
12.574%
14.126%

2-Aug-19

MACAULAY
DURATION
(aftos)

1.899
0.445
0.721
1.916
3.209
4918
6.631
10.487
9.369

MODIFIED
DURATION Paridad
(%) (%)
1.520 30.76%
0.346 47.23%
0.515 79.66%
1.539 68.88%
2.641 60.25%
4.327 64.14%
5.951 70.11%
9.316 31.22%
8.210 29.08%

Valor  Préximo Tasa
Tecnico  Vencim.  Maturity Cupén# Cupén
+CER

584.166 15-Aug-19 15-Mar24 65 2.00%
230628 4-Aug-19 4-Oct20 106 2.00%
237.575 28-Oct-19  28-Apr20 6 2.25%
248.270 22-Jan-20 22-Jul-21 2.50%
179.251 6-Sep-19  6-Mar-23 3 4.00%
171497 27-Oct19 27-Apr-25 3 4.00%
1362.242 31-Dec-19 31-Dec-33 32 5.83%
1073.087 30-Sep-19 31-Dec-38 31 1.77%
1581.580 31-Dec-19 31-Dec-45 13 3.31%

Nombre
MERVAL

PR13
NO20
TC20
TC21
TC23
TC25
DICP
PARP
CUAP
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BADLAR 51.5000
[1:3:7.Xe3

TASA POLITICA MONETARIA 61.0090

2-Aug-19

6-Aug-19

MACAULAY MODIFIED Nombre  Valor  Capital Préximo

TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.  Cupén #
X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 143.60 92.115% 1.858 0.967  4-Oct-22 PR15 182.938 100.00% 78.50%  4-Oct-19 39
BONAC 03/2020 BADLAR + 325 bps. 105.45 81.229% 0.481 0.265 1-Mar-20 AM20 108.125 100.00% 97.53% 1-Sep-19 14
BONAC 03/2022 BADLAR + 200 bps 91.00 78.321% 1.438 0.807  3-Apr-22 AA22 104.156 100.00% 87.37%  3-Oct-19 10

BONTE 2020 - TASA CORREDOR PASE 104.500

PVCIA. BS.AS./2015 BADLAR +375bps 98.377%

0.765 12-Apr-25  PBA25  103.683 100.00% 75.23% 12-Oct-19 6




