CUADROS DE BONOS EN PESOS al 22/11/2019
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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

17.8491

PRECIO
x 100 NOM.

TR

54.286%
168.773%
1147.127%
1 4%
49.694%
17.257%
23.081%
13.994%
16.097%

22-Nov-19

MACAULAY
DURATION
(aftos)

1.519
0.270
122
570
2.866
4.690
5.032
10.135
8.132

MODIFIED
DURATION Paridad
(%) (%)
0.985 20.54%
0.100 39.45%
034 3. %
0.746  31.66%
1.915 33.76%
4.000 56.26%
4.089 40.53%
8.891 27.75%
7.004 25.88%

Tasa
Maturity Cupén# Cupén

Valor Préximo
Tecnico Vencim.
+CER

623.598 15-Dec-19 15-Mar-24
194.208 4-Dec-19  4-Oct-20
271754 28-Apr-20 28-Apr-20
287.406 22-Jan 22-Jul-21
204.360 6-Mar-20  6-Mar-23
1955611 27-Apr-20 27-Apr-25
1592.749 31-Dec-19 31-Dec-33
1228.613 31-Mar-20 31-Dec-38
1835.337 31-Dec-19 31-Dec-45

69
106
7

4
4

32
32
13

2.00%
2.00%
25%
50%
4.00%
4.00%
5.83%
1.77%
3.31%

Nombre
MERVAL

PR13
NO20
TC20
TC21
TC23
TC25
DICP
PARP
CUAP
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MACAULAY MODIFIED Nombre

TIR  DURATION DURATION Maturity ~MERVAL
X 100 nom. (afios) %)

BOCON 8va BADLAR 73.14_| 395.855% 2953 0596 4-0ct22  PRIS

BONAC 03/2020 BADLAR + 325 bps 78.00 | 639.335% 0225 0030 1-Mar20  AM20

BONAC 03/2022 BADLAR + 200 bps 46,50 | 203.145% 0977 0322 AA22

BONTE 2020 - TASA CORREDOR PASE 48.400 1106.315% 396 120

PVCIA. BS.AS./2015 BADLAR +375bps 260.669%

0.796 0.221 12-Apr-25

PBA25




