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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

18.9566

PRECIO
x 100 NOM.

468.50
134.00

229.75
225.00
151.00

110.00

980.00

487.00

720.00

TIR

21.099%
98.281%

128.359%
26.275%
18.038%

19.385%
14.686%
10.972%
11.388%

10-Jan-20

MACAULAY  MODIFIED

DURATION
(afios)

1.787
0.232

0.289
1.474
2.886

4.516
6.092
10.720
10.836

DURATION
(%)

1.476
0.117

0.127
1.167
2445

3.783
5.312
9.660
9.728

Valor Préximo

Paridad Tecnico  Vencim.  Maturity

(%) +CER

30.81%  649.672 15-Jan-20 15-Mar-24
45.76%  168.687 4-Feb-20  4-Oct-20

79.37%  289.480 28-Apr-20 28-Apr-20

73.47%  306.247 22-Jan-20 22-Jul-21

69.21%  218.187 6-Mar-20  6-Mar-23
52.70%  208.745 27-Apr-20 27-Apr-25
59.17% 1656.251 30-Jun-20 31-Dec-33
37.23% 1307.938 31-Mar-20 31-Dec-38
37.39% 1925.872 30-Jun-20 31-Dec-45
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BADLAR 38.0000 10-Jan-20 14-Jan-20

LEBAC -
TASA POLITICA MONETARIA  52.0000 MACAULAY MODIFIED Nombre  Valor  Capital Préximo
TIR DURATION DURATION  Maturity MERVAL  Tecnico residual Paridad Vencim.
X 100 nom. (afios) (%) (%) (%)
BOCON 8va BADLAR 115.50 71.672% 1.609 0.937  4-Oct-22 PR15 160.116 95.00% 72.14%  4-Apr-20
BONAC 03/2020 BADLAR + 325 bps. 99.50 121.924% 0.129 0.058 1-Mar-20 AM20 105.375 100.00% 94.42% 1-Mar-20
BONAC 03/2022 BADLAR + 200 bps 43.50 162.435% 1.217 0.464 AA22 101.385 100.00% 42.91%

BONTE 2020 - TASA CORREDOR PASE

PVCIA. BS.AS./2015 BADLAR +375bps 116.166% 1436 0.664




