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BONOS EN DOLARES COTIZADOS EN PESOS
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	BONOS DOLLAR-LINKED 
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Délar REF. BCRA 83.3600 29-Dec-20
MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value Residual Parity Code Maturity
X 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021  8645.00 781% 0.951 103.707 100.000 100.00% 103.71%

BOTE DOLLAR-LINKED 2022  8564.00  -1.905% 1.351 102.735 100.000 100.00% 102.74%
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fecha de fecha de
concertacion liquidacion
23-Dec-20 29-Dec-20 DOLAR|141.203
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR
(afos) (%)
BONAR 2029 1% ELEYAN 16.499%  5.648 4.848
BONAR 2030 STEP UP GO 16.757%  5.994  5.133
BONAR 2035 STEP UP YRR 15.580% 8.794 7.608
BONAR 2038 STEP UP ELEDOIN 16.363%  7.838  6.736
BONAR 2041 STEP UP LV 15.394%  8.426 7.398
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR Preciio
(afios) (%) Us$
GLOBALES 2029 1% (RZDOLN  14.938%  5.691  4.951
GLOBALES 2030 STEP UP ELLLXIE 16.068% 5.994 5.182
GLOBALES 2035 STEP UP ErLIXVM 15.285% 8.833 7.662
GLOBALES 2038 STEP UP ELICXE 15.192% 8.014 6.957
GLOBALES 2041 STEP UP JELLINE 14.251% 8.640 7.673
GLOBALES 2046 STEP UP YN 15.382% 8.121 7.038

Interés

Valor

Paridad Devengado Tecnico

(%)
41.35%
40.07%
36.34%
38.58%
35.40%

Paridad Devengado

(%)
44.83%
41.52%
37.17%
41.80%
38.58%
36.67%

0.30833
0.03854
0.03854
0.03854
0.03854

Interés

0.30833
0.03854
0.03854
0.03854
0.03854
0.03854

us$s
100.3083
100.0385
100.0385
100.0385
100.0385

Valor
Tecnico
uss
100.3083
100.0385
100.0385
100.0385
100.0385
100.0385

Capital  Préximo
residual Vencimiento
(%)
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
Capital  Pro:
residual Venci nto
(%)
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
100.00% 9-Jan-21
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MAC

fecha de fecha de
concertacion liquidacion
23-Dec-20 29-Dec-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

16.117%
16.456%
15.527%
16.342%
15.190%

DUR
(afios)
5.659
6.003
8.801
7.841
8.578

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

15.570%
16.201%
15.157%
15.302%
14.284%
15.334%

MAC
DUR
(afios)
5.674
6.011
8.850
7.997
8.760
8.131

MoD
DUR
(%)
4.873
5.155
7.618
6.740
7.447

MoD
DUR
(%)
4.909
5.173
7.685
6.936
7.665
7.050

Paridad
(%)
4217%
40.69%
36.49%
38.64%
35.94%

Paridad
(%)
43.38%
41.23%
37.54%
41.48%
38.49%
36.80%

Interés
Devengado

0.30833
0.03854
0.03854
0.03854
0.03854

Interés
Devengado

0.30833
0.03854
0.03854
0.03854
0.03854
0.03854

Valor
Tecnico
u$s
100.30833
100.03854
100.03854
100.03854
100.03854

Valor
Tecnico
u$s
100.30833
100.03854
100.03854
100.03854
100.03854
100.03854

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




