CUADROS DE BONOS EN PESOS – 09/03/2020
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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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Préximo
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30-Jun-20

CER 20.1048 6-Mar-20
MACAULAY MODIFIED Valor
PRECIO TIR DURATION DURATION Paridad Tecnico Vencim.
x 100 NOM. (afios) (%) (%) + CER
PRO13 497.00 19.006% 1.763 1.481 30.82% 662.255
BONAR 2020 125.00 54.883% 0.309 0.147 51.78% 139.057
BONCER 2020 242.00 517.533% 0.133 0.022 78.55% 308.084
BONCER 2021 240.50 27.323% 1.345 1.056 74.68% 322.033
BONCER 2023 159.00 18.223% 2.811 2.378 69.66% 228.259
BONCER 2025 110.00 21.774% 4.316 3.544 49.38% 222.755
DISC. PESOS 1130.00 13.497% 6.065 5.343 63.75% 1772.464
PAR PESOS 560.00 10.298% 10.721 9.720 40.26% 1390.908
CUASIPAR 775.00 11.407% 10.670 9.578 37.75% 2053.026
DISC. PESOS 10/17/2019| 669.05 | 3/6/2020 1130.00  RLEELVA
BONCER 2020 | 12/5/2019 | 98.00 | 3/6/2020 242.00 246.94%
BONCER 2021 12/5/2019 | 98.50 | 3/6/2020 240.50 244.16%
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§-Mar-20

BADLAR
13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre Valor  Capital
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad
x 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 136.00 47.385% 1.176 0.798  4-Oct-22 PR15 171.142  95.00% 79.47%
BONAC 03/2022 BADLAR + 200 bps 43.50 160.372% 1.132 0.435  3-Apr-22 AA22 108.438 100.00% 40.11%
BONTE 2020 - TASA CORREDOR PASE 232.292% 114.376 100.00%
PVCIA. BS.AS./2015 BADLAR +375bps 65.00 132.803% 1.174 0.504 12-Apr-25 PBA25 108.539 100.00% 59.89%





