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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER 20.4944 3-Apr-20
MACAULAY MODIFIED
PRECIO TIR  DURATION DURATION Paridad
x 100 NOM. (afios) (%)
PRO13 459.00 24.894% 1.677 1.343
BONCER 2020 22845  |26488.666% 0.058 0.000
BONCER 2021 195.00 54.793% 1.265 0.817
BONCER 2023 158.00 19.894% 2730 2.277
BONCER 2025 116.00 21.236% 4.250 3.505
DISC. PESOS 910.00 18.462% 5.472 4619
PAR PESOS 450.00 12.640% 10.376 9.212
CUASIPAR 650.00 13.694% 9.420 8.285
DISC. PESOS | 10/17/2019| 669.05 | 4/3/2020 | _ 910.00
BONCER 2020 | 12/5/2019 | 98.00 | 4/3/2020 | 228.45
BONCER 2021 | 12/5/2019 | 98.50 | 4/3/2020 |  195.00
MACAULAY MODIFIED
PRECIO DURATION DURATION
X100 NOM. TIR (afios) (%)
BONCER 2021 60.70 52.929% 1.318 0.862
BONCER 2022 56.00 37.529% 1.920 1.396
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BADLAR

26.1250 3-Apr-20
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 94.95 97.248% 1.542 0.782  4-Oct-22 PR15 146.391 95.00% 64.86%
BONAC 03/2022 BADLAR + 200 bps 43.50 124.785% 1.378 0.613 AA22 100.504 100.00% 43.28%

BONTE 2020 - TASA CORREDOR PASE
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