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BONOS EN DOLARES COTIZADOS EN PESOS
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Délar REF. BCRA 94.8600 4-Jun-21

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

BOTE DOLLAR-LINKED 2021 9065.00 10.046% 0.479 100.067 100.00% 95.50%  T2V1 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 | 9460.00 0.421% 0.890 100.061 100.00% 99.67%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9401.00 0.784% 1.478 100.000 100.00% 99.09%  T2V2 30-Nov-22
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fecha de fecha de

concertacion liquidacion
4-Jun-21 8-Jun-21 DOLAR|160.787
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC MOD Interés Valor  Capital Préximo
CNV en pesos TIR DUR DUR Paridad Devengado Tecnico residual Vencimiento Maturity

(afos) (%)
21.257% 5.081 4.190
20.675% 5.423 4.494
17.649%  8.067 6.857
18.147% 7.126 6.032
16.298% 7.810 6.801

(%) us$s (%)
37.59%  0.76111 100.7611 100.00%  9-Jul-21  9-Jul-29
35.83%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-30
33.52%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-35
36.97%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-38
35.45%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-41

AL29 BONAR 2029 1%

AL30 BONAR 2030 STEP UP
AL35 BONAR 2035 STEP UP
AE38 BONAR 2038 STEP UP
AL41 BONAR 2041 STEP UP

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

CoDIGO precios MAC MOD Interés Valor  Capital Préximo

CNV en pesos TIR DUR DUR Preciio Paridad Devengado Tecnico residual Vencimiento Maturity

(afios) (%) __USS (%) uss (%)

18.756%  5.147 4.334 41.82% 0.76111 100.7611 100.00%  9-Jul-21  9-Jul-29
18.770% 5.423 4.614 39.08%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-30
17.159% 8132 6.941 34.67%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-35
16.387% 7.383 6.344 41.23%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-38
15.170% 8.019 7.060 38.34%  0.09514  100.0951 100.00%  9-Jul-21  9-Jul-41
16.828%, 7.471 6.395 34.84°% 0.85625 100.8563 100.00%  9-Jul-21 9-Jul-46

GD29 GLOBALES 2029 1%

GD30 GLOBALES 2030 STEP UP
GD35 GLOBALES 2035 STEP UP
GD38 GLOBALES 2038 STEP UP
GD41 GLOBALES 2041 STEP UP
GD46 GLOBALES 2046 STEP UP
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MAC

fecha de
concertacion liquidacion
4-Jun-21 8-Jun-21
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

21.148%
20.686%
17.652%
18.145%
16.668%

DUR
(afios)
5.084
5.422
8.066
7127
7.838

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

18.980%
18.770%
17.209%
16.477%
15.309%
17.067%

MAC
DUR
(afios)
5.141
5.480
8.126
7.370
8.103
7.321

MoD
DUR
(%)
4.196
4.493
6.856
6.032
6.719

MoD
DUR
(%)
4.321
4614
6.933
6.327
7.027
6.254

Paridad
(%)
37.76%
35.82%
33.51%
36.97%
34.58%

Paridad
(%)
n.41%
39.08%
34.55%
40.99%
37.96%
34.80%

Interés
Devengado

0.76111
0.09514
0.09514
0.09514
0.09514

Interés
Devengado

0.76111
0.09514
0.09514
0.09514
0.09514
0.85625

Valor Capital
Tecnico residual
us$s (%)
100.76111 100.00%
100.09514 100.00%
100.09514 100.00%
100.09514 100.00%
100.09514 100.00%

Valor Capital
Tecnico residual
us$s (%)
100.76111 100.00%
100.09514 100.00%
100.09514 100.00%
100.09514 100.00%
100.09514 100.00%
100.85625 100.00%

Préximo
Vencimiento

9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21

Préximo
Vencimiento

9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
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




