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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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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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Délar REF. BCRA 99.9500 5-Nov-21

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

BOTE DOLLAR-LINKED 2021 10000.00 0.000% 100.050 100.109 100.00% 99.94%
BOTE DOLLAR-LINKED ABR 22  10765.00 -14.559% 107.704 100.103 100.00% 107.59%

BOTE DOLLAR-LINKED NOV 22  10844.00 -7.206% 108.494 100.000 100.00% 108.39%
BOTE DOLLAR-LINKED NOV 23 10500.00  -3.057% 100.047 100.000 100.00% 105.00%
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Nombre
MERVAL

PR13
T2X2
DICcP

PARP
TX22
TX23
T2X3
TX24
TX26
TX28

5-Nov-: 36.61770

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

PRECIO

x 100 NOM.

727.00

171.50

2775.00

1110.00

179.50

177.25

160.40

171.80

135.00

130.75

TIR
(%)

1.145%

1.385%

8.948%
10.246%
3.143%

2.861%

2.694%

3.622%

6.804%

7.377%

9-Nov-21

MACAULAY MODIFIED

DURATION DURATION

(afios)

1.187
0.860
5.542
9.934
0.353
1.362
1.737
2.340
3.824
4.395

(%)

1.173
0.848
5.087
9.010
0.343
1.324
1.692
2.258
3.580
4.093

PARIDAD
(%)

105.56%
99.93%
85.16%
44.07%
98.95%
98.09%
97.93%
95.07%
83.82%
81.18%

Valor
Tecnico
+ CER

767.417
171.616
3258.761
2518.690
181.414
180.700
163.796
180.700
161.053
161.053

Préximo
Vencim.

15-Sep-21
20-Mar-22
31-Dec-21
31-Mar-22
18-Mar-22
25-Mar-22
13-Feb-22
25-Mar-22
9-May-22
9-May-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
18-Mar-22
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONAC 03/2022 BADLAR + 200 bps
BONTE 03/2022 BADLAR + 525 bps

PVCIA. BS.AS./2015 BADLAR +375bps

34.1875

38.0000

X 100 nom.

58.900

101.700

108.000

84.700

5-Nov-21

TIR

43.947%
48.433%
40.273%

62.387%

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.549
0.376
1.332

1.799

(%)
0.382
0.254
0.950

1.108

Maturity

4-Oct-22
3-Apr-22
5-Aug-23

12-Apr-25

Nombre
MERVAL

PR15
AA22
TB23

PBA25

Valor
Tecnico

63.348
104.534
100.460

102.995

Capital
residual
(%)
95.00%
100.00%
100.00%

100.00%
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5-Nov-21

BONO TESORO 10/2023
BONO TESORO 10/2026

DURACION
x 100 nom.

DURACION Valor Capital Préximo

MODIFICADA Tecnico  residual ~ Paridad  Vencim.  Maturity

(%) (%) (%)
1.056 100.978 100.00%  60.66% 17-Apr-22 17-Oct-23
1.698  100.947  100.00%  38.24% 17-Apr-22  17-Oct-26
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
5-Nov-21 9-Nov-21 DOLAR] 181.255
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 22810% 4635 3.774
BONAR 2030 STEP UP 22626% 4948 4035
BONAR 2035 STEP UP 18.137%  7.584  6.420
BONAR 2038 STEP UP 18536% 6.653 5.613
BONAR 2041 STEP UP 16310%  7.393  6.440
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) _ USS$
GLOBALES 2029 1% 19.688% 4716 3.940
GLOBALES 2030 STEP UP 19.297% 4948 4230
GLOBALES 2035 STEP UP 17.400% 7.723 6595
GLOBALES 2038 STEP UP 16.065% 7.014 6.043
GLOBALES 2041 STEP UP 14598% 7.734 6.851
GLOBALES 2046 STEP UP 16.909% 7.150 6.116

Paridad
(%)
38.28%
35.54%
34.36%
37.14%
36.29%

Paridad
(%)
43.16%
40.77%
36.75%
42.89%
40.53%
0.00%

Interés
Devengado

1.18056
0.88542
1.32813
4.57465
413194

Interés
Devengado

1.18056
0.88542
1.32813
4.57465
413194
1.77083

Valor
Tecnico
u$s
101.1806
100.8854
101.3281
104.5747
104.1319

Valor
Tecnico
u$s
101.1806
100.8854
101.3281
104.5747
104.1319
101.7708

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

Proximo
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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fecha de fecha de
concertacion liquidacion
5-Nov-21 10-Nov-21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 STEP UP 23471% 4625
AL30D BONAR 2030 STEP UP 22625%  4.948
AL35D BONAR 2030 STEP UP 18301%  7.562
AE38D BONAR 2030 STEP UP 18673%  6.636
AL41D BONAR 2030 STEP UP 16.431% 7467
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 23.746% 4610
GD30D GLOBALES 2030 STEP UP 22.263%  4.959
GD35D GLOBALES 2035 STEP UP 18.883%  7.484
GD38D GLOBALES 2038 STEP UP 18647%  6.638
GD41D GLOBALES 2041 STEP UP 16.376%  7.503
GD46D GLOBALES 2046 STEP UP 18.442%  7.986

MOD
DUR
(%)
3.755
4.035
6.393
5.592
6.413

MOD
DUR
(%)
3.726
4.056
6.296
5.504
6.447
6.885

Paridad
(%)
24.57%
35.54%
34.00%
36.84%
36.01%

Paridad
(%)
36.96%
36.06%
32.76%
36.91%
36.01%
33.87%

Interés
Devengado

56.50972
0.88542
1.32813
4.57465
413194

Interés
Devengado

1.18056
0.88542
1.32813
4.57465
413194
0.37500

Valor  Capital
Tecnico  residual
uss (%)
155.50972 100.00%
100.88542 100.00%
101.32813 100.00%
104.57465 100.00%
104.13194 100.00%

Valor  Capital
Tecnico  residual
uss (%)
101.18056 100.00%
100.88542 100.00%
101.32813 100.00%
104.57465 100.00%
104.13194 100.00%
100.37500 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
9-Jul-22
9-Jul-22
9-Jul-22
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




