CUADROS DE BONOS EN PESOS – 20/03/2020

BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER 20.3119 20-Mar-20

MACAULAY MODIFIED Valor Préximo Tasa Nombre
PRECIO TR DURATION DURATION Paridad Tecnico Vencim. Maturity Cupén# Cupdn MERVAL
x 100 NOM. (afios) (%) (%)  +CER
PRO13 405.00 33.188% 1.631 1225 24.86% 655.555 15-Apr-20 15-Mar-24 73 2.00% PR13
BONAR 2020 118.00 112.258% 0.261 0.090 48.38% 140.490 4-Apr-20  4-Oct-20 106 2.00% NO20
BONCER 2020 217.00 4338.042% 0.094 0.002 69.66% 311.527 28-Apr-20 28-Apr-20 7 2.25% TC20
BONCER 2021 201.00 48.282% 1.304 0.879 61.72% 325.665 22-Jul-20 22-Jul-21 26 2.50% TC21
BONCER 2023 155.00 20.035% 2.768 2306 67.11% 230.969 6-Sep-20 6-Mar-23 5 4.00% TC23
BONCER 2025 110.00 22.283% 4.267 3.490 48.80% 225.395 27-Apr-20 27-Apr-25 4 4.00% TC25
DISC. PESOS 975.00 16.691% 5.688 4.874 54.33% 1794.737 30-Jun-20 31-Dec-33 33 5.83% DICP
PAR PESOS 525.00 11.119% 10.491 9.441 37.34% 1406.182 31-Mar-20 31-Dec-38 32 1.77% PARP
CUASIPAR 650.00 13.528% 9.538 8.401 31.30% 2076.827 30-Jun-20 31-Dec-45 14 3.31% CUAP
DISC. PESOS 10/17/2019 ] 669.05 |3/20/2020| 975.00 |RLRED
BONCER 2020 | 12/5/2019 | 98.00 |[3/20/2020| 217.00 [priWEA
BONCER 2021 | 12/5/2019 | 98.50 [3/20/2020 | 201.00  PIYRIIA
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BADLAR 29.3125 20-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 105.00 96.477% 1.472 0.749  4-Oct-22 PR15 173.899 95.00% 60.38% 4-Apr-20
BONAC 03/2022 BADLAR + 200 bps 43.50 163.030% 1.098 0.418  3-Apr-22 AA22 110.202 100.00% 39.47%  3-Apr-20
BONTE 2020 - TASA CORREDOR PASE 1359.147% 21-Jun-20 100.546 100.00% 21-Jun-20
PBA25 110.600 100.00% 53.35% 12-Apr-20

PVCIA. BS.AS./2015 BADLAR +375bps

59.00

163.050%

0.986

0.375

12-Apr-25





