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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE

[image: ]


image1.png
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PRO13

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

15.8265

PRECIO
x 100 NOM.

272.00
189.10

123.50
99.00
97.00

110.00

532.10

265.50

390.00

TR

52.304%
37.043%
182.201%
70.128%
26.926%
14.257%
23.577%
15.497%
16.656%

23-Aug-19

MACAULAY
DURATION
(aftos)

1.586
0.392
0.660
1.838
3.112
4.846
5.231
9.664
8.133

—
MODIFIED Valor Préximo Tasa Nombre

DURATION Paridad  Tecnico Vencim. Maturity Cupén# Cupén MERVAL
(%) (%) +CER

1.041 21.43% 584.541 15-Sep-19  15-Mar-24 66 2.00% PR13
0.286 49.68% 219.252 4-Sep-19  4-Oct-20 106 2.00% NO20
0.234 50.96% 242.328 28-Oct-19  28-Apr-20 6 2.25% TC20
1.081 39.09% 253.276 22-Jan 22-Jul-21 26 2.50% TC21
2.452 53.00% 183.018 6-Sep-19  6-Mar-23 3 4.00% TC23
4.242 62.82% 175103 27-Oct-19  27-Apr-25 3 4.00% TC25
4.233 38.22%  1392.379 31-Dec-19 31-Dec-33 32 5.83% DICP
8.367 24.26%  1094.238 30-Sep-19 31-Dec-38 31 1.77% PARP
6.972 24.16%  1614.223 31-Dec-19 31-Dec-45 13 3.31% CUAP
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BADLAR 55.2700

LEBAC -
TASA POLITICA MONETARIA  74.9840 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.
100 nom. (afios) (%) (%)
BOCON 8va BADLAR 101.00 |229.803% 2.656 4-Oct-22 PR15 187.533 100.00% 53.86% 4-Oct-19
BONAC 03/2020 BADLAR + 325 bps. 86.00 |230.551% 0.405 1-Mar-20 AM20 110.750 100.00% 77.65% 1-Sep-19

BONAC 03/2022 BADLAR + 200 bps
BONTE 2020 - TASA CORREDOR PASE

106.919% 1.245 75.84%  3-Oct-19

3-Apr-22 AA22

PVCIA. BS.AS./2015 BADLAR +375bps | 54.00 |191.695% 0.965 0.331 12-Apr-25  PBA25  106.741 100.00% 50.59% 12-Oct-19





