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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.

TR

21.775%
13.764%
17.612%
15.965%
16.352%

16-Aug-19

MACAULAY

DURATION
(aftos)

1.776
0.411

MODIFIED
DURATION Paridad
(%) (%)
1.304 25.68%
0.313 50.61%
"%
1.205  46.20%
2.602 60.16%
4.287 64.04%
4.992 50.17%
8.244 23.28%
7121 24.63%

Valor
Tecnico
+CER

Préximo
Vencim.

Maturity ~ Cupén #

573.823 15-Sep-19  15-Mar-24 66

215.231 4-Sep-19

4-Oct-20 106

237.781 28-Oct-19  28-Apr-20 6

24

11 22-Jan
179.525 6-Sep-19
171.760 27-Oct-19
1365.313 31-Dec-19
1073.811 30-Sep-19
1583.609 31-Dec-19

22-Jul-21

6-Mar-23 3
27-Apr25 3
31-Dec-33 32
31-Dec-38 31
31-Dec-45 13

Tasa
Cupon

2.00%
2.00%
25%

4.00%
4.00%
5.83%
1.77%
3.31%

50%

Nombre
MERVAL

TC21
TC23
TC25
DICP
PARP

CUAP
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BADLAR 57.5625
LEBAC -
TASA POLITICA MONETARIA  74.9720 MACAULAY MODIFIED Nombre  Valor  Capital
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad
X100 nom. (afios) [0} [0} [0}
BOCON 8va BADLAR 109.60 |192.701% 2.518 0.860  4-Oct-22 PR1S 186.001 100.00% 58.92%
BONAC 03/2020 BADLAR + 325 bps 84.50 |232.962% 0.423 0.127  1-Mar-20 AmM20 109.875 100.00% 76.91%
BONAC 03/2022 BADLAR + 200 bps 81.00 [109.118% 1.253 0.599  3-Apr-22 AA22 105.919 100.00% 76.47%

BONTE 2020 - TASA CORREDOR PASE

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

60.00

165.779% 1.081 0.407 12-Apr-25  PBA25  105.693

100.00% 56.77%




