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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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image1.png
CER

PRO13

BONAR 2020
BONCER 2020
BONCER 2021
BONCER 2023
BONCER 2025
DISC. PESOS
PAR PESOS
CUASIPAR

18.4236

PRECIO
x 100 NOM.

333.00

134.00

TR

44.338%
138.7563%

70.577%
38.212%
18.381%
18.094%
12.290%
14.795%

20-Dec-19

MACAULAY
DURATION
(aftos)

1.595
0.243

MODIFIED Valor  Préximo Tasa Nombre
DURATION  Paridad Tecnico  Vencim.  Maturity Cupén# Cupén  MERVAL
(%) (%) +CER

1105  22.54%  631.405 15-Jan-20 15Mar24 70 2.00% PR13
0102  4236% 182201 4-Jan-20 4-Oct20 106  2.00% NO20

039 47.69%  280.991 28-Apr-20 28-Apr-20 7 25% TC20

86  45.92% 297.228 22-Jan. 22-Jul-21 50% TC21

2062 43.48%  211.588 6-Mar-20 6-Mar-23 4 4.00% TC23
3.880  54.34% 202429 27-Apr-20 27-Apr-25 4 4.00% TC25
4635  50.87% 1651297 31-Dec-19 31-Dec33 32 5.83% DicP
9.320  3268% 1269.875 31-Mar-20 31-Dec38 32 1.77% PARP
7543  28.70% 1899.223 31-Dec-19 31-Dec-45 13 3.31% CUAP
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24-Dec-19

BADLAR 40.8750 20-Dec-19
[1:3:7.Xe3 -
TASA POLITICA MONETARIA 58.0000 MACAULAY MODIFIED Nombre Valor  Capital Préximo
TIR DURATION DURATION Maturity =~ MERVAL Tecnico residual Paridad  Vencim.
(afios) (%) (%)

BOCON 8va BADLAR 142.459% 1724 0711 4-Oct-22 PRIS  183.767 63.10%  4-Jan-20
BONAC 03/2020 BADLAR + 325 bps 1285.802% 0.186 0.013 1-Mar20  AM20  102.875 66.10% 1-Mar-20
BONAC 03/2022 BADLAR + 200 bps 226.146% 0.874 0.268  3-Apr-22 AA22  110.202 3-Jan-20

0.827

PBA25

110.600





