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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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BONOS EN PESOS A TASA FIJA
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BONOS – DUAL Y LELINKs
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DURACION  Valor  Capital Préximo Tasa  Codigo
PRECIO TR  DURACION MODIFICADA Tecnico residusl Paridad  Vencim. Maturity Cupon# Cupén MERVAL
X100 nom. (afios) ) ) )

BONOTESOR010/2020 [ 10030 | 27.709% 1321 1034 124339 10000% 80.67% 21-Nov-19 21Nov20 3  26000% TN20

'BONO TESORO 10/2021 7200 | 43.056% 1880 1314 102781 10000% 70.05% 3Oct19 3-0ct21 4  18200% TO21

'BONO TESORO 10/2023 9200 | 20310% 3199 2659 101822 10000% 9035% 17-0ct19 17-0ct23 4  16.000% 1023

'BONO TESORO 10/2026 8300 | 21543% 2259 3504 101765 10000% B156% 17-0ct19 17-0ct26 4  15500% T026
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24-May-19

PRECIO
X100 nom.
BONO DUAL 2018 - pesos 4640.00
BONO DUAL 2019 - délares | 102.10
BONO DUAL 2020 - pesos 4200.00
BONO DUAL 2020 - délares | 93.02
LELINK PESOS
LELINK_09_19 - pesos 4540.00
LELINK_10_19 - pesos 4515.00
LELINK_11_19 - pesos 4515.00
LELINK_12_19 - pesos 4515.00

LELINK DOLARES

LELINK_09_19 - dolares
LELINK_10_19 - dolares
LELINK_11_19 - dolares
LELINK_12_19 - dolares.

comunicacién A 3500  45.1500

TIREA TNA DURACION
(aios)
28.930% 26.371% 0.066
13.430% 36.793% 0.075
15.440% 21.401% 0.715
16.640% 21.401% 0.719
2.362% 2.382% 0.006
4.439% 4.420% 0.006
4.388% 4.385% 0.010
4.377% 4.364% 0.012
6.811% 6.762% 0.006
6.552% 6.481% 0.008
6.794% 6.768% 0.010
6.826% 6.768% 0.012

DURACION

Valor

MODIFICADA Tecnico

(%)
0.051
0.066
0.587
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0.006
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0.011

0.006
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residual
(%)
100.00%
100.00%
100.00%
100.00%

100.00%
100.00%
100.00%
100.00%

100.00%
100.00%
100.00%
100.00%

Préximo
Vencim.

21-Jun-19
21-Jun-19
13-Feb-20
13-Feb-20

4-Sep-19
3-Oct-19
5-Nov-19
4-Dec-19

4-Sep-19
3-Oct-19
5-Nov-19
4-Dec-19

Tasa

Maturity Cupén # Cupén

21-Jun-19
21-Jun-19
13-Feb-20
13-Feb-20

4-Sep-19
3-Oct-19
5-Nov-19
4-Dec-19

4-Sep-19
3-Oct-19
5-Nov-19
4-Dec-19
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4.500%
4.500%
4.500%

4.250%
4.250%
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4.250%
4.250%
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MERVAL

A2

A219D
AF20

AF20D

VOSN9
V04D
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CER 14.5148

LECER 09/2019 100.00

24.878%

MACAULAY  MODIFIED Valor  Préximo Tasa Nombre

PRECIO TR DURATION DURATION Paridad Tecnico  Vencim.  Maturity Cupén# Cupén  MERVAL

x 100 NOM. (aftos) (%) (%) +CER
PRO13 348.75 27.705% 1.934 1515  29.96%  565.082 15-Jun-19 15-Mar24 63 2.00% PR13
BONAR 2020 204.00 36.233% 0.501 0368  48.11%  244.232 4-Jun-19  4-Oct20 106 2.00% NO20
BONCER 2020 171.40 35.021% 0.910 0.674  77.55%  221.017 28-Oct-19  28-Apr-20 6 2.25% TC20
BONCER 2021 152.00 26.046% 2.071 1.643 65.03% 233.749 22-Jul-19 22-Jul-21 2.50% TC21 ‘
BONCER 2023 110.00 17.168% 3.430 2927  66.18%  166.221 6-Sep-19  6-Mar-23 3 4.00% TC23
BONCER 2025 110.00 11.619% 5.156 4619 69.17%  159.023 27-Oct-19 27-Apr-25 3 4.00% TC25
DISC. PESOS 784.00 14.073% 6.205 5439  60.51% 1295626 30-Jun-19 31-Dec-33 31 5.83% DicP
PAR PESOS 256.50 14.491% 10.176 8.888  25.67%  999.150 30-Sep-19 31-Dec-38 31 1.77% PARP
CUASIPAR 400.00 15.473% 8.380 7.257  26.80% 1492.758 30-Jun-19 31-Dec-45 12 331% cuap
TR T™NA

LECER 08/2019 [ 10350 | 36.415%  32.320% 0.258 0.189 112117 30-Aug-19 X30G9

23.084% 0.342 0.274 107.905
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BADLAR 53.4375 24-May-19 28-May-19
[1:3:7.Xe3 -
TASA POLITICA MONETARIA 70.9040 MACAULAY MODIFIED Nombre Valor  Capital Préximo
DURATION DURATION Maturity =~ MERVAL Tecnico residual Paridad  Vencim.
(afios) (%) (%) (%)
1.923 1.043  4-Oct-22 PRIS  187.533 100.00% 82.65% 4-Jul-19
0.596 0323 1-Mar20  AM20  110.875 100.00% 95.60% 1-Jun-19
1.410 0783 3-Apr-22 AA22  106.927 100.00% 88.85% 3-Jul-19

BOCON 8va BADLAR

BONAC 03/2020 BADLAR + 325 bps
BONAC 03/2022 BADLAR + 200 bps
BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps | 81.00 |103.189% 1.414 0.696 12-Apr-25  PBA25  107.307 100.00% 75.48% 12-Jul-19




