CUADROS DE BONOS EN DOLARES – 30/12/2020

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 84.1500 30-Dec-20

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

BOTE DOLLAR-LINKED 2021  9000.00 0.970 106.952 100.024 100.00% 106.93% T2Vl 30-Nov-21

BOTE DOLLAR-LINKED 2022  8895.00 1.367 105.704 100.018 100.00% 105.68% TV22 2 2
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fecha de fecha de

concertacion liquidacion
30-Dec-20 6-Jan-21 DOLAR|140.943
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% ECLDOLN  17.046%  5.326  4.551 42.36%  0.33611  100.3361 100.00% 9-Jan-21 9-Jul-29
AL30 BONAR 2030 STEP UP IR RN 16.567% 5.973 5.124 40.64%  0.04201 100.0420 100.00% 9-Jan-21 9-Jul-30
AL35 BONAR 2035 STEP UP (NN 15.518% 8776  7.597 36.67%  0.04201  100.0420 100.00% 9-Jan-21 9-Jul-35
AE38 BONAR 2038 STEP UP LGOI 16.581%  7.780 6.673 38.19%  0.04201  100.0420 100.00% 9-Jan-21 9-Jul-38

AL41 BONAR 2041 STEP UP LN 15.159% 8.443 7.431 36.17%  0.04201  100.0420 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% (ZZDN 16.265% 5.358 4.609 43.98%  0.33611  100.3361 100.00% 9-Jan-21 9-Jul-29

GD30 GLOBALES 2030 STEP UP BTN 15.999% 5.973 5.164
GD35 GLOBALES 2035 STEP UP QEEkPXXN 15.136% 8.827 7.666
GD38 GLOBALES 2038 STEP UP EGLLLNIEN 15.240% 7.980 6.925
GD41 GLOBALES 2041 STEP UP LN 14.278%  8.609 7.643
GD46 GLOBALES 2046 STEP UP JEZEINN 14.584% 8.365 7.300

41.85%  0.04201 100.0420 100.00% 9-Jan-21 9-Jul-30
37.75%  0.04201  100.0420 100.00% 9-Jan-21 9-Jul-35
41.84%  0.04201 100.0420 100.00% 9-Jan-21 9-Jul-38
38.65%  0.04201  100.0420 100.00% 9-Jan-21 9-Jul-41
38.51%  0.04201  100.0420 100.00% 9-Jan-21 9-Jul-46
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COoDIGO
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

COoDIGO
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$

BONAR 2029 1%

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

TIR

17.111%
16.434%
15.578%
16.577%
15.260%

MAC
DUR
(afios)
5.329
5.977
8.771
7.783
8.541

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
us$

TIR

15.910%
16.128%
15.364%
15.323%
14.169%
15.050%

MAC
DUR
(afios)
5.373
5.987
8.799
7.97
8.759
8.170

MoD
DUR
(%)
4.550
5.133
7.589
6.676
7.410

MoD
DUR
(%)
4.635
5.155
7.627
6.912
7.672
7.101

Paridad
(%)
42.21%
40.92%
36.48%
38.18%
35.89%

Paridad
(%)
44.75%
41.57%
37.08%
41.58%
38.96%
37.68%

Interés
Devengado

0.33333
0.04201
0.04167
0.04167
0.04167

Interés
Devengado

0.33611
0.04201
0.04167
0.04167
0.04167
0.04167

Valor
Tecnico
u$s
100.33333
100.04201
100.04167
100.04167
100.04167

Valor
Tecnico
u$s
100.33611
100.04201
100.04167
100.04167
100.04167
100.04167

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




