CUADROS DE BONOS EN PESOS – 03/01/2020
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BONOS EN PESOS CON CER
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BONOS EN PESOS A TASA FLOTANTE
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DISC. PESOS
PAR PESOS
CUASIPAR

18.7773

PRECIO
x 100 NOM.

389.00

134.00

178.40
174.00
92.00

110.00

880.00

455.00

630.00

TIR

33.781%
86.880%

379.492%
48.674%
39.768%

19.046%
16.521%
11.561%
12.687%

3-Jan-20

MACAULAY MODIFIED Valor Préximo

DURATION DURATION Paridad Tecnico Vencim.  Maturity

(afios) (%) (%) +CER

1.663 1.243 25.83% 643.527 15-Jan-20 15-Mar-24
0.248 0.132 41.56% 185.699 4-Jan-20  4-Oct-20
0.308 0.064  62.24%  286.617 28-Apr-20 28-Apr-20
1.484 0.998 57.39% 303.205 22-Jan-20 22-Jul-21
2.803 2.006 42.60%  215.958 6-Mar-20 6-Mar-23
4.542 3.815  53.24%  206.612 27-Apr-20 27-Apr-25
5.919 5.080 53.70% 1638.730 30-Jun-20 31-Dec-33
10.601 9.503 35.13% 1295.129 31-Mar-20 31-Dec-38
10.175 9.030 33.05% 1906.431 30-Jun-20 31-Dec-45
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BADLAR 38.8750 3-Jan-20 7-Jan-20

LEBAC -
TASA POLITICA MONETARIA  55.0000 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.
X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 94.55 106.548% 1.999 0.968  4-Oct-22 PR15 158.738 95.00% 59.56%  4-Apr-20
BONAC 03/2020 BADLAR + 325 bps. 83.00 590.829% 0.148 0.021  1-Mar-20 AM20 104.500 100.00% 79.43% 1-Mar-20
BONAC 03/2022 BADLAR + 200 bps 43.50 162.043% 1.231 0.470  3-Apr-22 AA22 100.504 100.00% 43.28%

102.912

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps 141.042% 1.047 0.434 12-Apr25  PBA25  112.514 100.00% 59.41% 12-Jan-20




