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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

17.0396

PRECIO
x 100 NOM.

TR

57.828%

157.312%
575.877%
87.953%

25.692%

15.828%

22.943%

13.969%

15.981%

25-Oct-19

MACAULAY
DURATION
(aftos)

1.498
0.296
0.497
658
3.063
4.794
5.121
10.216
8.259

MODIFIED
DURATION
(%)

0.949
0.115
074

2.437
4.139
4.165
8.964
7121

Valor  Préximo Tasa
Paridad  Tecnico  Vencim.  Maturity Cupén# Cupon
(%) +CER
20.05%  606.660 15-Nov-19 15-Mar-24 68 2.00%
39.01%  202.286 4-Nov-19 4-Oct-20 106 2.00%
39.00%  258.992 28-Apr-20 28-Apr-20 7 25%

82 36.15% 273.861 22-Ja 22-Jul-21 50%
55.52%  194.511 6-Mar-20 6-Mar-23 4 4.00%
59.11%  186.086 27-Apr-20 27-Apr-25 4 4.00%
40.29%  1514.019 31-Dec-19 31-Dec-33 32 5.83%
27.58%  1171.304 31-Mar20 31-Dec-38 32 1.77%
25.86% 1747.808 31-Dec-19 31-Dec-45 13 3.31%

Nombre
MERVAL

PR13
NO20
TC20
TC21
TC23
TC25
DICP
PARP
CUAP
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BADLAR 53.4375 25-Ock-19 29-Ock-19
LEBAC -
TASA POLITICA MONETARIA  68.0030 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.
X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 70.00 376.208% 3.415 0.717  4-Oct-22 PR15 172.129 100.00% 40.67%  4-Jan-20
BONAC 03/2020 BADLAR + 325 bps. 62.00 993.972% 0.294 0.027 1-Mar-20 AM20 107.250 100.00% 57.81% 1-Dec-19
BONAC 03/2022 BADLAR + 200 bps 47.00 216.961% 0.992 0.313  3-Apr-22 AA22 103.275 100.00% 45.51%  3-Jan-20

106.915

BONTE 2020 - TASA CORREDOR PASE 52.900

PVCIA. BS.AS./2015 BADLAR +375bps 286.937% 0.829

0.214 12-Apr-25

PBA25  102.701

100.00%





