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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER 688 14-Feb-20
MACAULAY  MODIFIED
PRECIO TIR DURATION  DURATION
X 100 NOM. (aftos) (%)
PRO13 480.00 19.526% 1.818 1.521
BONAR 2020 152.00 18.862% 0.186 0.157
BONCER 2020 204.00 | 698.214% 0.194 0.024
BONCER 2021 204.00 40.079% 401 1.000
BONCER 2023 160.00 18.036% 2.791 2.364
BONCER 2025 110.00 20.993% 4.389 3.627
DISC. PESOS 1055.00 | 14.331% 6.036 5.279
PAR PESOS 510.00 11.033% 10.611 9.557
CUASIPAR 790.00 10.974% 10.964 9.880
DISC. PESOS | 10/17/2019| 669.05 | 2/14/2020 | 1055.00
BONCER 2020 | 12/5/2019 | 98.00 | 2/14/2020 204.00
BONCER 2021 | 12/5/2019 | 9850 | 2/14/2020 204.00

Valor Proximo
Paridad Tecnico Vencim. Maturity
(%) +CER
30.27%  664.347 15-Feb-20 15-Mar-24
56.01%  156.324 4-Mar-20  4-Oct-20
67.43%  302.522 28-Apr-20 28-Apr-20
64.52% 316.169 22-Jul-20 22-Jul-21
70.06%  228.383 6-Mar-20 6-Mar-23
50.34%  218.505 27-Apr-20 27-Apr-25
60.75% 1736.702 30-Jun-20 31-Dec-33

37.33% 1366.280 31-Mar-20 31-Dec-38
39.21% 2014.657 30-Jun-20 31-Dec-45

157.69%

208.16%
207.11%





image2.png
14-Feb-20

BADLAR 35.2500
LEBAC -
TASA POLITICA MONETARIA  44.0000 MACAULAY MODIFIED Nombre  Valor  Capital
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad
X 100 nom. (afios) (%) (%) (%)

BOCON 8va BADLAR 110.50 84.537% 1.561 0.846  4-Oct-22 PR15 167.007 95.00% 66.16%
BONAC 03/2020 BADLAR + 325 bps. 101.50 925.422% 0.033 0.003  1-Mar-20 AM20 109.625 100.00% 92.59%
BONAC 03/2022 BADLAR + 200 bps 43.50 171.460% 1.121 0.413  3-Apr-22 AA22 105.668

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps | 61.00 | 135.655% 1.215 0.516 12-Apr-25  PBA25  105.300 100.00% 57.93%




