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Délar REF. BCRA 81.0400 27-Nov-20

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

BOTE DOLLAR-LINKED 2021  8560.00 L 1.052 105.627 100.000 100.00% 105.63% T2V1 30-Nov-21

BOTE DOLLAR-LINKED 2022  8425.00 445 103.961 100.000 100.00% 103.96% TV22 29-Apr-22
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fecha de fecha de

concertacion liquidacion
27-Nov-20 1-Dec-20 DOLAR|146.737
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% (LGOI 15.804% 5733 4.951 42.88% 0.24167 100.2417 100.00% 9-Jan-21 9-Jul-29
AL30 BONAR 2030 STEP UP ECLDOLN  17.201%  6.046  5.159 38.77%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-30
AL35 BONAR 2035 STEP UP LU 15.664%  8.849  7.651 35.77%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-35

AE38 BONAR 2038 STEP UP ELELUOLN  16.689%  7.857  6.733
AL41 BONAR 2041 STEP UP RN 15.418% 8.487 7.451

37.37%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-38
35.00%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-41

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

cobIGO precios MAC MOD Interés Valor  Capital Préximo
CNV en pesos TIR DUR DUR Preciio Paridad Devengado Tecnico residual Vencimiento Maturity
(afios) (%) __USS (%) uss (%)
GD29 GLOBALES 2029 1% (GO 14.932% 5757 5.009 44.87%  0.24167  100.2417 100.00% 9-Jan-21 9-Jul-29

GD30 GLOBALES 2030 STEP UP WGKEXN 15.818% 6.046 5.258
GD35 GLOBALES 2035 STEP UP EELLENN 14.932% 8.947 7.784
GD38 GLOBALES 2038 STEP UP W1 14.914% 8.123 7.069
GD41 GLOBALES 2041 STEP UP QLGN 14.169% 8.722 7.751
GD46 GLOBALES 2046 STEP UP QTR 15.128% 8.243 7.159

41.66%  0.03021 100.0302 100.00% 9-Jan-21 9-Jul-30
37.85%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-35
42.24°%  0.03021 100.0302 100.00% 9-Jan-21 9-Jul-38
38.49%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-41
36.99%  0.03021  100.0302 100.00% 9-Jan-21 9-Jul-46
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss TIR DUR
(afios)
AL29D BONAR 2029 1% 15.844% 5.732
AL30D BONAR 2030 STEP UP 17.090% 6.050
AL35D BONAR 2035 STEP UP 15.583% 8.860
AE38D BONAR 2038 STEP UP 16.641% 7.864
AL41D BONAR 2041 STEP UP 15.501% 8.472
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss TIR DUR
(afios)
GD29D GLOBALES 2029 1% 14.923% 5.758
GD30D GLOBALES 2030 STEP UP 15.920% 6.086
GD35D GLOBALES 2035 STEP UP 15.123% 8.921
GD38D GLOBALES 2038 STEP UP 15.169% 8.084
GD41D GLOBALES 2041 STEP UP 14.339% 8.690
GD46D GLOBALES 2046 STEP UP 15.130% 8.242
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