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BONOS EN DOLARES COTIZADOS EN PESOS
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Délar REF. BCRA 95.9800 8-Jul-21

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

BOTE DOLLAR-LINKED 2021 9227.00 10.887% 0.386 100.076 100.00% 96.06% T2Vl 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 | 9420.00 2.505% 0.797 100.070 100.00% 98.08%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9270.00 2.732% 1.385 100.000 100.00% 96.56%  T2V2 30-Nov-22
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GD30
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concertacion liquidacion

8-Jul-21 13-Jul-21 DOLAR][ 168.223
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 23431% 4930 3.994
BONAR 2030 STEP UP 22645% 5270 4.297
BONAR 2035 STEP UP 18.849% 7.811 6573
BONAR 2038 STEP UP 19.095% 6897 5791
BONAR 2041 STEP UP 16.761% 7.632 6617

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR  DUR DUR Preciio

(afios) (%) __USS$

GLOBALES 2029 1% 21.023% 4994 4427
GLOBALES 2030 STEP UP 20460% 5270 4.429
GLOBALES 2035 STEP UP 18.169%  7.903 6.688
GLOBALES 2038 STEP UP 17.336%  7.149  6.093
GLOBALES 2041 STEP UP 15552% 7.854 6.889
GLOBALES 2046 STEP UP 18.082% 7138  6.045

Interés

Valor

Paridad Devengado Tecnico

(%)
35.01%
33.28%
31.13%
34.41%
33.88%

Paridad Devengado

(%)
38.61%
36.62%
32.57%
38.20%
36.77%
32.57%

0.85556
0.64167
0.96250
3.31528
2.99444

Interés

0.85556
0.64167
0.96250
3.31528
2.99444
1.28333

us$s
100.8556
100.6417
100.9625
103.3153
102.9944

Valor
Tecnico
us$s
100.8556
100.6417
100.9625
103.3153
102.9944
101.2833

Capital

Proximo

residual Vencimiento Maturity

(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

9-Jul-22
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9-Jul-22
9-Jul-22
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Vencimiento

9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

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
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 23509%  4.928
AL30D BONAR 2030 STEP UP 22670% 5269
AL35D BONAR 2035 STEP UP 19.037% 7786
AE38D BONAR 2038 STEP UP 19.022%  6.907
AL41D BONAR 2041 STEP UP 16.846%  7.710
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20493%  5.008
GD30D GLOBALES 2030 STEP UP 20466% 5335
GD35D GLOBALES 2035 STEP UP 18.254%  7.891
GD38D GLOBALES 2038 STEP UP 17323% 7451
GD41D GLOBALES 2041 STEP UP 15.826%  7.907
GD46D GLOBALES 2046 STEP UP. 18.108%  7.027

MoD
DUR
(%)

4.296
6.541
5.803
6.599

MoD
DUR
(%)
4157
4428
6.673
6.095
6.827
5.950

Paridad
(%)
34.90%
33.25%
30.75%
34.55%
33.69%

Paridad
(%)
39.46%
36.61%
32.39%
38.23%
36.08%
33.02%

Interés
Devengado

0.85556
0.64167
0.96250
3.31528
2.99444

Interés
Devengado

0.85556
0.64167
0.96250
3.31528
2.99444
1.28333

Valor  Capital
Tecnico residual
uss (%)
100.85556 100.00%
100.64167 100.00%
100.96250 100.00%
103.31528 100.00%
102.99444 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.85556 100.00%
100.64167 100.00%
100.96250 100.00%
103.31528 100.00%
102.99444 100.00%
101.28333 100.00%

Proximo
Vencimiento

9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

Proximo
Vencimiento

9-Jul-22
9-Jul-22
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9-Jul-22
9-Jul-22
9-Jul-22

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




