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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS DOLLAR-LINKED – T2V1
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Délar REF. BCRA 77.5300 [16-Oct-20]

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

BOTE DOLLAR-LINKED 2021 6 1.179 106.797 100.000 100.00% 106.80% 30-May-21 30-Nov-21
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fecha de fecha de
concertacion liquidacion
16-Oct-20 20-Oct-20 DOLAR|154.150
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC MOD Interés Valor
en pesos TIR DUR DUR Paridad Devengado Tecnico
(afios) (%) (%) us$s
BONAR 2029 1% (LD 15.024%  5.867 5.101 44.70% 0.12778  100.1278
BONAR 2030 STEP UP (L2 14.331%  6.250 5.467 44.40%  0.01597  100.0160
BONAR 2035 STEP UP ECIONN 14.656% 9.097 7.934 38.07%  0.01597  100.0160
BONAR 2038 STEP UP (VNN 15.426% 8.159  7.069 40.08%  0.01597  100.0160
BONAR 2041 STEP UP ELCDIN 14.957%  8.687  7.659 35.67%  0.01597  100.0160
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC MOD Interés Valor
en pesos TIR DUR DUR Preciio Paridad Devengado Tecnico
(afios) (%) Uss$ (%) u$s

GLOBALES 2029 1% (e DN 14.213%  5.890 5.157 46.65% 0.12778  100.1278
GLOBALES 2030 STEP UP XLV 14.095% 6.250 5.485 44.98%  0.01597  100.0160
GLOBALES 2035 STEP UP LN 14.093% 9.171 8.038 39.83%  0.01597  100.0160
GLOBALES 2038 STEP UP (LNl 13.706% 8.423 7.408 45.40%  0.01597  100.0160
GLOBALES 2041 STEP UP (XN 13.693% 8.926 7.969 39.37%  0.01597  100.0160
GLOBALES 2046 STEP UP ILENVY 14.037% 8.603 7.544 39.47%  0.01597  100.0160

Capital  Préximo
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
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
100.00% 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
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MAC

fecha de fecha de
concertacion liquidacion
16-Oct-20 20-Oct-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

15.224%
14.422%
14.792%
15.530%
14.910%

DUR
(afios)
5.862
6.248
9.079
8.144
8.695

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

14.094%
14.377%
14.420%
13.859%
14.089%
14.370%

MAC
DUR
(afios)
5.893
6.249
9.128
8.399
8.850
8.526

MoD
DUR
(%)
5.088
5.460
7.909
7.049
7.670

MoD
DUR
(%)
5.165
5.464
7.978
7.377
7.871
7.455

Paridad
(%)
44.24%
44.18%
37.66%
39.79%
35.79%

Paridad
(%)
46.94%
44.29%
38.79%
44.89%
38.15%
38.49%

Interés
Devengado

0.12778
0.01597
0.01597
0.01597
0.01597

Interés
Devengado

0.12778
0.01597
0.01597
0.01597
0.01597
0.01597

Valor
Tecnico
u$s
100.12778
100.01597
100.01597
100.01597
100.01597

Valor
Tecnico
u$s
100.12778
100.01597
100.01597
100.01597
100.01597
100.01597

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




