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

BOTE DOLLAR-LINKED 2021  9260.00 985% 0.856 105.215 100.034 100.00% 105.18%

BOTE DOLLAR-LINKED 2022  9380.00 989% 1.280 106.579 100.028 100.00% 106.55%
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concertacion liquidacion
5-Feb-21 9-Feb-21 DOLAR | 150.296
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR
(afos) (%)
BONAR 2029 1% 18.912% 5.470 4.600
BONAR 2030 STEP UP 18.518% 5.818 4.909
BONAR 2035 STEP UP 16.716% 8.522 7.302
BONAR 2038 STEP UP 17.773% 7511  6.377
BONAR 2041 STEP UP 16.374% 8.125 7.068
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR Preciio
(afios) (%) Us$
GLOBALES 2029 1% 16.673% 5.530 4.740
GLOBALES 2030 STEP UP 17.110% 5.818 5.005
GLOBALES 2035 STEP UP 16.080% 8.607 7.415
GLOBALES 2038 STEP UP 15.773% 7.805 6.742
GLOBALES 2041 STEP UP 14.773% 8.422 7.441
GLOBALES 2046 STEP UP 16.027% 7.962 6.862

(%)
39.39%
37.43%
34.01%
35.87%
33.58%

Paridad Devengado

(%)
43.72%
40.13%
35.64%
40.90%
37.72%
35.09%

Interés

0.43056
0.05382
0.05382
0.05382
0.05382

Interés

0.43056
0.05382
0.05382
0.05382
0.05382
0.48438

Valor
Paridad Devengado Tecnico

us$s
100.4306
100.0538
100.0538
100.0538
100.0538

Valor
Tecnico
uss
100.4306
100.0538
100.0538
100.0538
100.0538
100.4844

Capital  Proximo

residual Vencimiento Maturity
(%)

100.00%  9-Jul-21  9-Jul-29

100.00%  9-Jul-21  9-Jul-30

100.00%  9-Jul-21  9-Jul-35

100.00%  9-Jul-21  9-Jul-38

100.00%  9-Jul-21  9-Jul-41

Capital  Proximo

residual Venci nto Maturity
(%)

100.00%  9-Jul-21  9-Jul-29

100.00%  9-Jul-21  9-Jul-30

100.00%  9-Jul-21  9-Jul-35

100.00%  9-Jul-21  9-Jul-38

100.00%  9-Jul-21  9-Jul-41

100.00%  9-Jul-21  9-Jul-46
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC
CNV uss TIR DUR
(afios)
AL29D BONAR 2029 1% 18.953% 5.469
AL30D BONAR 2030 STEP UP 18.424% 5.821
AL35D BONAR 2035 STEP UP 16.697% 8.525
AE38D BONAR 2038 STEP UP 17.725% 7.518
AL41D BONAR 2041 STEP UP 16.312% 8.238
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC
CNV uss TIR DUR
(afios)
GD29D GLOBALES 2029 1% 16.863% 5.525
GD30D GLOBALES 2030 STEP UP 17.197% 5.859
GD35D GLOBALES 2035 STEP UP 16.123% 8.601
GD38D GLOBALES 2038 STEP UP 15.835% 7.796
GD41D GLOBALES 2041 STEP UP 14.895% 8.516
GD46D GLOBALES 2046 STEP UP 15.958% 7.877

MoD
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(%)
4.597
4.916
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MoD
DUR
(%)
4.728
4.999
7.407
6.731
7.412
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(%)
39.31%
37.60%
34.06%
35.98%
33.73%

Paridad
(%)
43.33%
39.96%
35.53%
40.73%
37.38%
35.73%

Interés
Devengado

0.43056
0.05382
0.05382
0.05382
0.05382

Interés
Devengado

0.43056
0.05382
0.05382
0.05382
0.05382
0.48438

Valor
Tecnico
u$s
100.43056
100.05382
100.05382
100.05382
100.05382

Valor
Tecnico
u$s
100.43056
100.05382
100.05382
100.05382
100.05382
100.48438

Capital  Préximo
residual Vencimiento
(%)
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
Capital
residual
(%)
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-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




