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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

17.9848

PRECIO
x 100 NOM.

TR

56.654%
143.546%
1308.900%

53.706%
17.525%
20.137%
13.440%
16.247%

29-Nov-19

MACAULAY
DURATION
(aftos)

1.480
0.255

MODIFIED
DURATION Paridad
(%) (%)
0.945 20.24%
0.105 41.65%
029 3. "%
0.735 32.01%
1.838 31.54%
3.970 55.80%
4.423 46.06%
9.035 29.23%
6.921 25.67%

Valor  Préximo Tasa
Tecnico  Vencim.  Maturity Cupén# Cupén
+CER

628.339 15-Dec-19 15Mar24 69 2.00%
195.684 4-Dec-19 4-Oct20 106  2.00%

273.940 28-Apr-20  28-Apr-20 7 25%
289.730 22-Jan: 22-Jul-21 50%
206.072 6-Mar-20  6-Mar-23 4 4.00%
197.150 27-Apr-20 27-Apr-25 4 4.00%
1606.635 31-Dec-19 31-Dec-33 32 5.83%
1238.373 31-Mar-20 31-Dec-38 32 1.77%
1850.465 31-Dec-19 31-Dec-45 13 3.31%
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BADLAR 44.5625 29-Nov-19

LEBAC -
TASA POLITICA MONETARIA  63.0020 MACAULAY MODIFIED Nombre  Valor  Capital
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual
X 100 nom. (afios) (%) (%)
BOCON 8va BADLAR 80.90 323.106% 2.628 0.621  4-Oct-22 PR15 179.403 100.00%
BONAC 03/2020 BADLAR + 325 bps. 57.90 1390.557% 0.244 0.016 1-Mar-20 AM20 100.250 100.00%
BONAC 03/2022 BADLAR + 200 bps 43.00 232.291% 0.902 0.271  3-Apr-22 AA22 107.557 100.00%

BONTE 2020 - TASA CORREDOR PASE 48.000 1302.01' 113.102

PVCIA. BS.AS./2015 BADLAR +375bps 333.027% 0.676  0.156 12-Apr-25  PBA25  107.508 100.00%




