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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER 54 13-Mar-20
MACAULAY MODIFIED Valor Préximo Tasa Nombre
PRECIO TR DURATION DURATION Paridad Tecnico Vencim. Maturity Cupén# Cupdn MERVAL
x 100 NOM. (afios) (%) (%)  +CER
PRO13 476.00 20.509% 1.779 1.477 29.36% 665.898 15-Mar-20 15-Mar-24 72 2.00% PR13
BONAR 2020 119.00 92.623% 0.284 0.108 49.02% 139.822 4-Apr-20  4-Oct-20 106 2.00% NO20
BONCER 2020 224.60 1577.888% 0.114 0.007 72.47% 309.913 28-Apr-20 28-Apr-20 7 2.25% TC20
BONCER 2021 226.50 34.237% 1.325 0.987 69.92% 323.961 22-Jul-20 22-Jul-21 26 2.50% TC21
BONCER 2023 155.00 19.680% 2.788 2.330 67.48% 229.693 6-Sep-20 6-Mar-23 5 4.00% TC23
BONCER 2025 110.00 22.037% 4.291 3.516 49.07% 224.152 27-Apr-20 27-Apr-25 4 4.00% TC25
DISC. PESOS 1125.00 13.729% 6.020 5.293  63.05% 1784.212 30-Jun-20 31-Dec-33 33 5.83% DICP
PAR PESOS 535.00 10.849% 10.574 9.539  38.24% 1399.030 31-Mar-20 31-Dec-38 32 1.77% PARP
CUASIPAR 735.00 12.052% 10.310 9.201 35.58% 2065.640 30-Jun-20 31-Dec-45 14 3.31% CUAP
DISC. PESOS 10/17/2019 | 669.05 |3/13/2020 1125.00 168.15%
BONCER 2020 | 12/5/2019 | 98.00 |[3/13/2020| 224.60 [rrRELA
BONCER 2021 | 12/5/2019 | 98.50 [3/13/2020 | 226.50  [prrKI{A
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X 100 nom.

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)

(%)

Nombre Valor Capital
MERVAL  Tecnico residual
(%)

BOCON 8va BADLAR
BONAC 03/2022 BADLAR + 200 bps

BONTE 2020 - TASA CORREDOR PASE

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

74.661%
159.708%
446.523%

152.921%

1.360
1.124
0.233

1.050

0.778  4-Oct-22
0.433  3-Apr-22

0.043  21-Jun-20

0.415 12-Apr-25

PR15 172.520 95.00%
AA22 109.320 100.00%
TJ20 115.650 100.00%

PBA25 109.569 100.00%




