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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
PRECO TR  DURACION MODIFICADA Tecnico residusl Paridad  Vencim. Maturity Cupon# Cupén MERVAL
X100 nom. (afios) ) [2) )

BONOTESOR010/2020 [ 100.00 | 28.466% 1301 1013 124772 10000%  80.15% 21-Nov-19 21Nov20 3  26000% TN20

'BONO TESORO 10/2021 7200 | a3586% 1859 1294 103084 10000% 69.85% 3Ot19 3-0ct21 4  18200% TO21

'BONO TESORO 10/2023 9200 | 2044a% 3477 2638 102089 10000% 9012% 17-0ct19 17-0ct23 4  16.000% 1023

'BONO TESORO 10/2026 8300 | 21651% 4238 3481 102024 10000% B135% 17-0ct19 17-0ct26 4  15500% TO26
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31-May-19

BONO DUAL 2019 - pesos
BONO DUAL 2019 - délares
BONO DUAL 2020 - pesos

BONO DUAL 2020 - délares

PRECIO
%100 nom.

4600.00

102.20

3930.50

LELINK PESOS

LELINK_09_19 - pesos 4540.00
LELINK_10_19 - pesos 4436.00
LELINK_11_19 - pesos 4487.00
LELINK_12_19 - pesos 4487.00
LELINK DOLARES

LELINK_09_19 - dolares 99.40
LELINK_10_19 - dolares 99.30
LELINK_11_19 - dolares 99.00
LELINK_12_19 - dolares 98.80

comunicacién A 3500  44.8700

TIREA TNA DURACION
(aios)
50.840% 40.933% 0.047
61.258% 47.657% 0.058
33.534% 32.230% 0.696
35.976% 34.473% 0.703
0.044% 0.044% 0.006
4.702% 4.643% 0.006
4.592% 4.560% 0.009
4.548% 4.510% 0.011
7.348% 7.213% 0.006
6.944% 6.808% 0.007
7.114% 6.994% 0.003
7.096% 6.994% 0.011

DURACION

Valor

MODIFICADA Tecnico

(%)
0.031
0.036
0521
0517

0.006
0.006
0.009
0.011

0.006
0.007
0.009
0.011

3659.10
10094
3369.36
104.01

0.00
0.00
0.00
0.00

Capital
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

BRRe BRRe

BRRe

4.500%
4.500%
4.500%
4.500%

4.250%
4.250%
4.250%
4.500%

4.250%
4.250%
4.250%
4.250%

codige
MERVAL

A2

A219D
AF20

AF20D

VOSNS
V04D9.

VOSN9
V04D9
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CER 14.6248 31-May-19.

MACAULAY  MODIFIED Valor  Proximo Tasa Nombre

PRECIO TR DURATION DURATION  Paridad Tecnico ~ Vencim.  Maturity Cupon# Cupon  MERVAL

X 100 NOM. (aios) (%) (%) +CER

PRO13 347.50 28.767% 1.903 1477 2963%  569.365 15-Jun-19 15Mar-24 63 2.00% PR13
BONAR 2020 204.00 38.787% 0.485 0350 47.75%  246.083 4-Jun-19 4-Oct20 106  2.00% NO20
BONCER 2020 168.90 39.312% 0.894 0641 75.82% 222775 28-Oct-19  28-Apr-20 6 2.25% TC20
BONCER 2021 150.00 27.606% 2.050 1.607 63.66% 235.618 22-Jul-19 22-Jul-21 26 2.50% TC21
BONCER 2023 110.00 17.632% 3.408 2900 65.64%  167.591 6-Sep-19 6-Mar-23 3 4.00% TC23
BONCER 2025 110.00 11.829% 5.132 4589  68.61%  160.335 27-Oct-19 27-Apr25 3 4.00% TC25
DISC. PESOS 780.00 14.354% 6.152 5380 59.69%  1306.683 30-Jun-19 31-Dec-33 31 5.83% DICP
PAR PESOS 270.00 14.031% 10.280 9.015  26.81%  1007.063 30-Sep-19 31-Dec-38 31 177% PARP
CUASIPAR 395.00 15.792% 8.214 7.094  26.25% 1504.889 30-Jun-19 31-Decd5 12 3.31% cuap

LECER 08/2019 106.00 30.612% 27.574% 238 2 112.967

LECER 09/2019 100.00 29.525% 26.983% 0.323 0.250 108.723
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BADLAR 52.4875 31-May-19 4-Jun-19
LEBAC -
TASA POLITICA MONETARIA  70.7300 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.  Cupén #
X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 158.25 81.679% 1.855 1.021  4-Oct-22 PR15 189.064 100.00% 83.70%  4-Jul-19 38
BONAC 03/2020 BADLAR + 325 bps. 95.00 83.728% 0.652 0.355 1-Mar-20 AM20 100.375 100.00% 94.65% 1-Sep-19 14
BONAC 03/2022 BADLAR + 200 bps 94.00 81.503% 1.388 0.764  3-Apr-22 AA22 107.683 100.00% 87.29%  3-Jul-19 9

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps 93.829%

0.767 12-Apr-25

PBA25  108.152 100.00% 80.21% 12-Jul-19 5




