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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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	BONOS DOLLAR-LINKED 	
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Délar REF. BCRA 79.0900 6-Nov-20

MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION  PRICE  Value Residual Parity Code  Maturity
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021  8290.00 260% 1.101 104.817 100.000 100.00% 104.82% T2V1 30-Nov-21

BOTE DOLLAR-LINKED 2022  8090.00 1.432% 1.486 102.289 100.000 100.00% 102.29%  TV22 29-Apr-22
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fecha de fecha de

concertacion liquidacion
6-Nov-20 10-Nov-20 DOLAR|143.057
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
cobIGO precios MAC MOD Interés Valor  Capital Préximo
CNV en pesos TIR DUR DUR Paridad Devengado Tecnico residual Vencimiento Maturity

(afos) (%) (%) us$s (%)

AL29 BONAR 2029 1% (RO 15.131%  5.810  5.046 44.43%  0.18333  100.1833 100.00% 9-Jan-21 9-Jul-29
AL30 BONAR 2030 STEP UP ExCOOLN 17.614%  6.092  5.180 37.60%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-30
AL35 BONAR 2035 STEP UP G EVNLE  15.475%  8.933  7.736 35.99%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-35
AE38 BONAR 2038 STEP UP EEZYMN 16.559% 7.934  6.807 37.37%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-38
AL41 BONAR 2041 STEP UP LU 15.338%  8.560 7.520 34.93%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-41

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
cobIGO precios MAC MOD Interés Valor  Capital Pro;
CNV en pesos TIR DUR DUR Preciio Paridad Devengado Tecnico residual Venci
(afios) (%) __USS (%) uss (%)
GD29 GLOBALES 2029 1% (ZEDNN 14.886% 5.816 5.063 45.00% 0.18333  100.1833 100.00% 9-Jan-21 9-Jul-29
GD30 GLOBALES 2030 STEP UP EELLINGIE 16.015% 6.092 5.294 40.88%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-30
GD35 GLOBALES 2035 STEP UP EEZILNN 14.855% 9.015 7.849 37.77%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-35
GD38 GLOBALES 2038 STEP UP WGE[NIN 14.651% 8.222 7.171 42.70% 0.02292  100.0229 100.00% 9-Jan-21 9-Jul-38
GD41 GLOBALES 2041 STEP UP BEEINGLN 13.682%  8.873 7.923 39.70%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-41
GD46 GLOBALES 2046 STEP UP TN 14.743% 8.386 7.309 37.74%  0.02292  100.0229 100.00% 9-Jan-21 9-Jul-46
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MAC

fecha de fecha de
concertacion liquidacion
6-Nov-20 10-Nov-20
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TIR

BONAR 2029 1%

BONAR 2030 STEP UP
BONAR 2035 STEP UP
BONAR 2038 STEP UP
BONAR 2041 STEP UP

14.749%
17.414%
15.547%
16.558%
15.463%

DUR
(afios)
5.820
6.098
8.923
7.934
8.537

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

GLOBALES 2029 1%

GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP
GLOBALES 2046 STEP UP

Precio
uss TIR

14.669%
16.198%
14.883%
14.145%
13.811%
14.833%

MAC
DUR
(afios)
5.822
6.136
9.011
8.299
8.848
8.366

MoD
DUR
(%)
5.072
5.194
7.723
6.807
7.490

MoD
DUR
(%)
5.077
5.281
7.844
7.271
7.891
7.285

Paridad
(%)
45.33%
37.99%
35.79%
37.37%
34.60%

Paridad
(%)
45.52%
40.49%
37.69%
44.29%
39.29%
37.49%

Interés
Devengado

0.18333
0.02292
0.02292
0.02292
0.02292

Interés
Devengado

0.18333
0.02292
0.02292
0.02292
0.02292
0.02292

Valor
Tecnico
u$s
100.18333
100.02292
100.02292
100.02292
100.02292

Valor
Tecnico
u$s
100.18333
100.02292
100.02292
100.02292
100.02292
100.02292

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Préximo
Vencimiento

9-Jan-21
9-Jan-21
9-Jan-21
9-Jan-21
9-Jan-21

Préximo
Vencimiento

9-Jan-21
9-Jan-21
9-Jan-21
9-Jan-21
9-Jul-21
9-Jan-21

Maturity

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
9-Jul-41

Maturity

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
9-Jul-41
9-Jul-46




