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CUADRO DE BONOS EN PESOS AL 06/09/2019


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

15.9156

PRECIO
x 100 NOM.

TR

26.026%
14.513%
22.453%
15.211%
16.823%

MACAULAY
DURATION
(aftos)

1.618
0.399

MODIFIED Valor  Préximo Tasa
DURATION  Paridad Tecnico  Vencim.  Maturity Cupén# Cupén
(%) (%) +CER

1113 2342%  587.832 15-Sep-19 15-Mar24 66 2.00%

0331  5321% 204714 4-Oct-19 4-Oct20 106  2.00%

114 35.26%  243.889 28-Oct-19 28-Apr20 6 25%

93  29.81% 254.931 22-Ja 22-Jul-21 50%

2536  53.68%  180.697 6-Mar-20 6-Mar-23 4 4.00%
4193 6238% 176340 27-Oct-19 27-Apr-25 3 4.00%
4333 40.34% 1403139 31-Dec-19 31-Dec33 32 5.83%
8422 2497% 1101140 30-Sep-19 31-Dec38 31 1.77%
6.869  24.00% 1625.240 31-Dec-19 31-Dec45 13 3.31%

Nombre
MERVAL

TC21
TC23
TC25
DICP
PARP

CUAP
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BADLAR 60.4375 &-Sep-19
LEBAC -
TASA POLITICA MONETARIA  85.8280 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad  Vencim.
(afios) (%) (%) (%)
BOCON 8va BADLAR 340.330% 2.957 0.672  4-Oct-22 PR1S 190.595 100.00% 48.53%  4-Oct-19
BONAC 03/2020 BADLAR + 325 bps 481.045% 0.430 0.074  1-Mar-20 AmM20 101.125 100.00% 60.32% 1-Dec-19
BONAC 03/2022 BADLAR + 200 bps 222.654% 0.873 0.270 AA22 108.438 100.00% 3-Oct-19

BONTE 2020 - TASA CORREDOR PASE

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

481.754% 0.567 0.097

PBA25

108.689

100.00%





