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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS DOLLAR-LINKED
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Délar REF. BCRA 82.2200 11-Dec-20

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

BOTE DOLLAR-LINKED 2021  8464.00 L 0.987 102.943 100.000 100.00% 102.94% T2Vl 30-Nov-21

BOTE DOLLAR-LINKED 2022  8380.00 387 101.922 100.000 100.00% 101.92% TV22 29-Apr-22
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11-Dec-20 15-Dec-20
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC MOoD Interés Valor Capital  Préximo
CNV uss TIR DUR DUR Paridad Devengado Tecnico residual Vencimiento Maturity

(afios) (%) (%) u$s (%)
16.293% 5.681 4885 41.80% 0.28056  100.28056 100.00%  9-Jan-21 9-Jul-29
16.788% 6.020 5155  39.84% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-30
15.803% 8.792 7.592 35.59% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-35
AE38D BONAR 2038 STEP UP 16.801% 7.801 6.679 37.31% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-38
AL41D BONAR 2041 STEP UP 15.529% 8.428 7.391 34.91% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-41

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

AL29D BONAR 2029 1%
AL30D BONAR 2030 STEP UP
AL35D BONAR 2035 STEP UP

CODIGO Precio MAC MoD Interés Valor Capital
CNV uss TIR DUR DUR Paridad Devengado Tecnico residual Maturity
(afos) (%) (%) us$s (%)

GD29D GLOBALES 2029 1%

GD30D GLOBALES 2030 STEP UP
GD35D GLOBALES 2035 STEP UP
GD38D GLOBALES 2038 STEP UP
GD41D GLOBALES 2041 STEP UP
GD46D GLOBALES 2046 STEP UP

15.491% 5.703 4938  43.57% 0.28056  100.28056 100.00%  9-Jan-21 9-Jul-29
16.338% 6.034 5187  40.78% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-30
15.298% 8.859 7.684  36.99% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-35
15.456% 8.002 6.931 40.89% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-38
14.562% 8.609 7.621 37.54% 0.03507  100.03507 100.00%  9-Jul-21 9-Jul-41
15.754% 8.069 6.971 35.59% 0.03507  100.03507 100.00%  9-Jan-21 9-Jul-46





image2.png
lech; de

fecha de
concertacion liquidacion
11-Dec-20 15-Dec-20 DOLAR|140.129
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% GO 16.241%  5.683  4.889 41.92%  0.28056 100.2806 100.00% 9-Jan-21 9-Jul-29
AL30 BONAR 2030 STEP UP LSy 16.838%  6.019 5.151 39.74%  0.03507  100.0351 100.00% 9-Jan-21 9-Jul-30
AL35 BONAR 2035 STEP UP LLIGNON 15.839%  8.787  7.586 35.49%  0.03507 100.0351 100.00% 9-Jan-21 9-Jul-35
AE38 BONAR 2038 STEP UP ErADN0 16.857% 7.793  6.669 37.17%  0.03507  100.0351 100.00% 9-Jan-21 9-Jul-38
AL41 BONAR 2041 STEP UP LLEON 15.566% 8.421 7.382 34.81%  0.03507 100.0351 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% (QEVOLN 15.403% 5706 4.944 43.77% 0.28056  100.2806 100.00% 9-Jan-21 9-Jul-29

GD30 GLOBALES 2030 STEP UP YR 16.290% 6.019 5.190
GD35 GLOBALES 2035 STEP UP REyIPXl 15.255% 8.865 7.692
GD38 GLOBALES 2038 STEP UP EEIRENN 15.701% 7.965 6.884
GD41 GLOBALES 2041 STEP UP VAN 14.677% 8.587 7.594
GD46 GLOBALES 2046 STEP UP NN 15.721% 8.076 6.979

40.88%  0.03507  100.0351 100.00% 9-Jan-21 9-Jul-30
37.11%  0.03507  100.0351 100.00% 9-Jan-21 9-Jul-35
40.20%  0.03507  100.0351 100.00% 9-Jan-21 9-Jul-38
37.21%  0.03507  100.0351 100.00% 9-Jan-21 9-Jul-41
35.67%  0.03507 100.0351 100.00% 9-Jan-21 9-Jul-46





