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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

15.9156

PRECIO
x 100 NOM.

257.00
140.00
99.00
98.00
75.00
110.00
475.00
260.00
400.00

TR

76.775%
37.474%
14.701%
27.091%
15.988%
16.585%

MACAULAY
DURATION
(aftos)

1.503
0.326

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

0948  2013%  577.237 15-Oct19 15-Mar-24 67 2.00% PR13
0438  39.39% 204714 4-Oct-19 4-Oct20 106  2.00% NO20

112 %  244.206 28-Oct-19  28-Apr20 6 2.25% TC20

84 38.39% 255.302 22-Jan. 22-Jul-21 2.50% TC21

2243 41.41% 181119 6-Mar-20 6-Mar-23 4 4.00% TC23
4132  6224% 176745 27-Oct-19 27-Apr-25 3 4.00% TC25

3781  33.74% 1407.857 31-Dec-19 31-Dec33 32 5.83% DicP
8139  23.80% 1092557 31-Mar-20 31-Dec38 32 1.77% PARP
6.922 2456% 1628.358 31-Dec-19 31-Dec-45 13 3.31% CUAP
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LEBAC -
TASA POLITICA MONETARIA  79.2070 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
. TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.

X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 103.50 312.085% 2.539 0.616  4-Oct-22 PR15 195.190 100.00% 53.03%  4-Oct-19
BONAC 03/2020 BADLAR + 325 bps. 57.75 780.025% 0.369 0.042  1-Mar-20 AM20 103.750 100.00% 55.66% 1-Dec-19
BONAC 03/2022 BADLAR + 200 bps 64.00 194.785% 0.875 0.297 AA22 111.083 100.00% 57.61%  3-Oct-19

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps | 51.90 | 275.272% 0.698 0.186 PBA25  111.835 100.00% 46.41% 12-Oct-19





