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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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DURATION Paridad

CER 20.4030 27-Mar-20
MACAULAY  MODIFIED
PRECIO TIR  DURATION
X 100 NOM. (afios) (%)
PRO13 407.00 | 33.605% 1.610 1.205
BONAR 2020 118.00 | 129.373% 0.242 0.077
BONCER 2020 228.00  |6273.536% 0.078 0.001
BONCER 2021 195.00 | 53.252% 1.284 0.838
BONCER 2023 155.00 | 20.384% 2.748 2.283
BONCER 2025 11000 | 22.523% 4.243 3.463
DISC. PESOS 920.00 | 18.062% 5.532 4.685
PAR PESOS 519.90 | 11.292% 10.433 9.374
CUASIPAR 650.00 | 13.610% 9.479 8.343
DISC. PESOS | 10/17/2019| 669.05 | 3/27/2020|  920.00
BONCER 2020 | 12/5/2019 | 98.00 |[3/27/2020| 228.00
BONCER 2021 | 12/5/2019 | 98.50 |3/27/2020 |  195.00
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BADLAR 29.3750 27-Mar-20 31-Mar-20

13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre Valor Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.
x 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 115.00 79.192% 1.328 0.741  4-Oct-22 PR15 175.277 95.00% 65.61% 4-Apr-20
BONAC 03/2022 BADLAR + 200 bps 43.50 167.979% 1.066 0.398  3-Apr-22 AA22 111.083 100.00% 39.16%  3-Apr-20

BONTE 2020 - TASA CORREDOR PASE 1184.517% 21-Jun-20 101.820 100.00% 60.65% 21-Jun-20

PVCIA. BS.AS./2015 BADLAR + 375bps 59.50 165.831% 0.956 0.359 12-Apr-25 PBA25 111.631 100.00% 53.30% 12-Apr-20





