CUADROS DE BONOS EN PESOS – 17/04/2020


BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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17-Apr-20

CER 20.5468
MACAULAY MODIFIED
PRECIO TR DURATION DURATION
X100 NOM. (afios) (%)
PRO13 [ 51600 | 15.488% 1792 1.551
BONCER 2021 260.00 24.415% 1.230 0.989
BONCER 2023 163.00 18.934% 2604 2265
BONCER2025 | 120.00 20549% 4225 3505
DISC. PESOS 985.00 16.964% 5.584 4774
PAR PESOS 430.00 13.217% 10211 2019
CUASIPAR 650.00 13.785% 9336 8205
DISC_PESOS | 10/17/2019]  660.05 |4/17/2020]  985.00
BONCER2020 | 12/5/2019 | 9800  |4/17/2020| 279.50
BONCER?2021 | 12/5/2019 | 9850 | 4/17/2020]  260.00
MACAULAY MODIFIED
PRECIO DURATION DURATION
| X100 NOM. TR (afios) (%)
BONCER 2021 25.715% 1.019

BONCER 2022

Valor  Proximo
Paridad Tecnico  Vencim. Maturity ~Cupén#
(%) +CER
% 15-May-20 15-Mar-24
7878%  330.047 22-Jul20 22-Jul-21 8
69.56% 234340 6-Sep-20 6-Mar-23 5
5248% 228674 27-Apr-20 27-Apr25 4
5402% 1823324 30-Jun20 31.Dec-33 33
3046%  1411.843 30-Sep20 31.Dec-38 33
3086%  2106.020 30-Jun20 31.Dec45 14
147.22%
285.20%
263.96%
Valor  Proximo

Paridad Tecnico  Vencim. Maturity Cupén#
(%) +CER

75.05%

105.924 5-Aug-20

Tasa Nombre
Cupén  MERVAL
2.00% PR13
250% Tc21
4.00% Tc23
4.00% TC25
5.83% DicP
177% PARP
331% CUAP
Tasa
Cupén  Nombre
MERVAL

1.00%

TX21
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BADLAR 16.8750 17-Apr-20
13:7.Xe) -
TASA POLITICA MONETARIA 38.0000 MACAULAY MODIFIED Nombre Valor  Capital
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual
(afios) (%) (%)

BOCON 8va BADLAR 87.632% 1.409 0.751  4-Oct-22 PR15 148.933  95.00%
BONAC 03/2022 BADLAR + 200 bps 98.973% 1.514 0.761  3-Apr-22 AA22 102.267 100.00%

BONTE 2020 - TASA CORREDOR PASE 3962.7717 0.167 0.004  21-Jun-20 TJ20 105.459 100.00%
BONTE 2021 - TASA BADLAR + 100 P.B. 88.637% 1.003 0.532 5-Aug-21 TB21 107.211 100.00%
PVCIA. BS.AS./2015 BADLAR +375bps 49.50 165.396% 1.153 0.434 12-Apr-25 PBA25 101.325 100.00%





