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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER 19.2882 24-Jan-20
MACAULAY  MODIFIED
PRECIO TIR DURATION  DURATION
X 100 NOM. (aftos) (%)
PRO13 480.00 19.163% 1.825 1.532
BONAR 2020 152.00 54.347% 0.202 0.131
BONCER 2020 230.25 | 136.275% 0.250 0.106
BONCER 2021 231.00 24.823% 1.461 1.170
BONCER 2023 155.00 17.937% 2.849 2.415
BONCER 2025 110.00 20.031% 4.465 3.720
DISC. PESOS 1196.00 | 11.482% 6.405 5.745
PAR PESOS 540.00 10.132% 10.876 9.876
CUASIPAR 770.00 10.924% 11.046 9.958
DISC. PESOS | 10/17/2019| 669.05 | 1/24/2020 | 1196.00
BONCER 2020 | 12/5/2019 | 98.00 | 1/24/2020 239.25
BONCER 2021 | 12/5/2019 | 98.50 | 1/24/2020 231.00

Valor Proximo
Paridad Tecnico Vencim. Maturity
(%) +CER
31.03%  648.196 15-Feb-20 15-Mar-24
51.01%  171.637 4-Feb-20 4-Oct-20
81.16%  294.801 28-Apr-20 28-Apr-20
74.99% 308.055 22-Jul-20 22-Jul-21
69.71%  222.344 6-Mar-20 6-Mar-23

51.71%  212.725 27-Apr-20 27-Apr-25
70.81% 1689.035 30-Jun-20 31-Dec-33
40.55% 1331.716 31-Mar-20 31-Dec-38
39.24% 1962.080 30-Jun-20 31-Dec-45

178.76%

244.13%
234.52%
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BADLAR 34.5625 24-Jan-20
LEBAC -
TASA POLITICA MONETARIA  50.0000 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.
X 100 nom. (afios) (%) (%) (%)

BOCON 8va BADLAR 111.20 76.175% 1.592 0.903  4-Oct-22 PR15 162.872 95.00% 68.27% 4-Apr-20
BONAC 03/2020 BADLAR + 325 bps. 103.90 76.946% 0.090 0.051 1-Mar-20 AM20 107.125 100.00% 96.99% 1-Mar-20

BONAC 03/2022 BADLAR + 200 bps 43.50 155.751% 1.221 0.477  3-Apr-22 AA22 103.149 100.00%

BONTE 2020 - TASA CORREDOR PASE 78.200 106.733

PVCIA. BS.AS./2015 BADLAR +375bps 132.124% 1293 0557 12-Apr-25  PBA25  102.356 100.00%




