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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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Délar REF. BCRA 99.4000

PRICE

x 100 resid.

BOTE DOLLAR-LINKED 2021 9880.00
BOTE DOLLAR-LINKED ABR 22  10285.00

BOTE DOLLAR-LINKED NOV 22 10750.00
BOTE DOLLAR-LINKED NOV 23 10395.00

YIELD

7.074%
-6.329%
-6.691%
-2.687%

22-Oct-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

Tecnical
PRICE Value Residual Parity
(%) (%)
99.396 100.105 100.00% 99.29%
103.471 100.099 100.00% 103.37%
108.149 100.000 100.00% 108.06%
100.036 100.000 100.00% 104.54%

MERVAL
Code
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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
22.0ct21 26-0ct 21 DOLAR[179.229
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 23608% 4651 3.762
BONAR 2030 STEP UP 22454% 4989 4074
BONAR 2035 STEP UP 18.696% 7.545 6.357
BONAR 2038 STEP UP 19.185%  6.597 5535
BONAR 2041 STEP UP 16.923% 7.317 6336
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 20562% 4730 3.923
GLOBALES 2030 STEP UP 19.959% 4989 4220
GLOBALES 2035 STEP UP 17671% 7683 6529
GLOBALES 2038 STEP UP 16.906% 6925 5.924
GLOBALES 2041 STEP UP 15.350%  7.630 6.708
GLOBALES 2046 STEP UP 16.909% 7144 6110

Paridad
(%)
36.87%
35.52%
32.95%
35.63%
34.74%

Paridad
(%)
41.43%
39.39%
35.20%
40.60%
38.36%
0.00%

Interés
Devengado

1.14444
0.85833
1.28750
443472
4.00556

Interés
Devengado

1.14444
0.85833
1.28750
443472
4.00556
1.71667

Valor
Tecnico
us$s
101.1444
100.8583
101.2875
104.4347
104.0056

Valor
Tecnico
us$s
101.1444
100.8583
101.2875
104.4347
104.0056
101.7167

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
22.0ct 21 27-0ct21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

CODIGO Precio MAC
CNV uss$ TR DUR
(afios)

AL29D BONAR 2029 STEP UP 23.953%  4.642
AL30D BONAR 2030 STEP UP 22453%  4.989
AL35D BONAR 2030 STEP UP 18778% 7534
AE38D BONAR 2030 STEP UP 19.405%  6.569
AL41D BONAR 2030 STEP UP 17451%  7.365
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)

GD29D GLOBALES 2029 1% 22420% 4681
GD30D GLOBALES 2030 STEP UP 21.210%  5.025
GD35D GLOBALES 2035 STEP UP 18778% 7534
GD38D GLOBALES 2038 STEP UP 17.763%  6.800
GD46D GLOBALES 2046 STEP UP 18.329%  7.986

MOD
DUR
(%)
3.745
4.074
6.343
5.501
6.287

MOD
DUR
(%)
3.824
4146
6.343
5.774
6.885

Paridad
(%)
23.72%
35.52%
32.78%
35.19%
34.24%

Paridad
(%)
38.56%
37.38%
32.78%
38.62%
33.89%

Interés
Devengado

56.20278
0.85833
1.28750
443472
4.00556

Interés
Devengado

1.14444
0.85833
1.28750
443472
0.33438

Valor  Capital
Tecnico  residual
uss (%)
155.20278 100.00%
100.85833 100.00%
101.28750 100.00%
104.43472 100.00%
104.00556 100.00%

Valor  Capital
Tecnico  residual
uss (%)
101.14444 100.00%
100.85833 100.00%
101.28750 100.00%
104.43472 100.00%
100.33438 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-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-46




