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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER .6073 7-Feb-20
MACAULAY MODIFIED Valor Préximo
PRECIO TIR DURATION DURATION Paridad Tecnico Vencim. Maturity
X 100 NOM. (afios) (%) (%) +CER

PRO13 494.50 18.723% 1.794 1511 31.44%  658.920 15-Feb-20 15-Mar-24
BONAR 2020 152.00 15.046% 0.201 0.174  56.47%  155.047 4-Mar-20 4-Oct-20
BONCER 2020 219.60 348.252% 0.214 0.048  73.22%  299.920 28-Apr-20 28-Apr-20
BONCER 2021 229.40 27.651% 1.422 1.114  73.19% 313.434 22-Jul-20 22-Jul-21
BONCER 2023 159.00 17.822% 2.811 2.386  70.25%  226.344 6-Mar-20 6-Mar-23
BONCER 2025 110.00 20.669% 4.414 3.658 50.80%  216.553 27-Apr-20 27-Apr-25
DISC. PESOS 1179.00 12.097% 6.299 5.620 68.52% 1720.577 30-Jun-20 31-Dec-33
PAR PESOS 560.00 9.967% 10.878 9.892  41.34% 1354.662 31-Mar-20 31-Dec-38
CUASIPAR 780.00 10.999% 10.969 9.882  39.06% 1996.918 30-Jun-20 31-Dec-45
DISC. PESOS 10/17/2019| 669.05 2/7/2020 1179.00 176.22%
BONCER 2020 12/5/2019 98.00 2/7/2020 219.60 224.08%
BONCER 2021 12/5/2019 98.50 2/7/2020 229.40 232.89%
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BADLAR 34.6875 7-Feb-20

[1:3:7.Xe3 -
TASA POLITICA MONETARIA 48.0000 MACAULAY MODIFIED Nombre Valor  Capital
TIR DURATION DURATION Maturity =~ MERVAL  Tecnico residual Paridad
(afios) (%) (%)
BOCON 8va BADLAR 90.455% 1.647 0.865 4-Oct-22 PRIS  165.629 63.61%
BONAC 03/2020 BADLAR + 325 bps 585.291% 0.052 1-Mar-20  AM20  108.750 91.03%
BONAC 03/2022 BADLAR + 200 bps 1.161 3-Apr-22 AA22  104.786 41.51%

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR + 375hps 125.617% 1.295  0.574 12-Apr-25  PBA25  104.269 100.00% 60.80%




