CUADROS DE BONOS EN PESOS – 13/12/2019


BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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CER

PRO13

BONAR 2020
BONCER 2020
BONCER 2021
BONCER 2023
BONCER 2025
DISC. PESOS
PAR PESOS
CUASIPAR

18.2594

PRECIO
x 100 NOM.

TR

57.327%
123.183%
1295.681%
98.211%
37.484%
18.068%
18.511%
12.840%
14.642%

13-Dec-19

MACAULAY
DURATION
(aftos)

1.502
0.260
0.364
1.519
2.872
4618
5.448
10.354
8.752

MODIFIED
DURATION
(%)

0.955
0.116
0.026

0.766  36.17%

2.089
3.911
4.597
9.175
7.634

Valor
Paridad  Tecnico
(%) +CER

19.56% 637.933
42.74% 180.577
38.58% 278.365

43.91% 209.541
54.87% 200.470
49.79%  1634.775
31.00%  1258.132
28.97%  1881.104

Préximo

Tasa

Vencim.  Maturity Cupén# Cupén

15-Dec-19  15-Mar-24
4-Jan-20  4-Oct-20
28-Apr-20 _28-Apr-20

294.437 22-Jan-20 22-Jul-21

6-Mar20  6-Mar-23
27-Apr-20  27-Apr-25
31-Dec-19  31-Dec-33
31-Mar-20 31-Dec-38
31-Dec-19  31-Dec-45

69
106
7

4
4

32
32
13

2.00%
2.00%
2.25%
2.50%
4.00%
4.00%
5.83%
1.77%
3.31%

Nombre
MERVAL

PR13
NO20
TC20
TC21
TC23
TC25
DICP
PARP
CUAP
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BADLAR 42.3125 13-Dec-19 17-Dec-19

LEBAC -
TASA POLITICA MONETARIA  63.0000 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.

X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 83.90 325.081% 2.437 0.573  4-Oct-22 PR15 182.313 95.00% 46.02%  4-Jan-20
BONAC 03/2020 BADLAR + 325 bps. 54.50 |3133.596% 0.205 0.006 1-Mar-20 AM20 102.000 100.00% 53.43% 1-Mar-20
BONAC 03/2022 BADLAR + 200 bps 43.50 228.585% 0.881 0.268 AA22 109.320 100.00% 39.79%  3-Jan-20

BONTE 2020 - TASA CORREDOR PASE 50.650 1788.56:

PVCIA. BS.AS./2015 BADLAR +375bps 383.119% 0590 0122 PBA25  109.569 100.00% 33.31% 12-Jan-20





