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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES

[image: ]








	BONOS DOLLAR-LINKED 
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Délar REF. BCRA

97.5700

BOTE DOLLAR-LINKED 2021

BOTE DOLLAR-LINKED ABR 22
BOTE DOLLAR-LINKED NOV 22

PRICE
x 100 resid.
9506.00
9860.00
10000.00

VIELD

11.242%
-1.430%
-1.752%

27-Aug-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

Tecnical
PRICE  Value Residual  Parity
(%) (%)
97.427 100.090 100.00% 97.34%
101.056 100.084 100.00% 100.97%
102.491 100.000 100.00% 102.43%

MERVAL Next
Code  Maturity ~Payment

ay-21
TV22 29-Apr-22 29-Oct21
T2V2  30-Nov-22 30-Nov-21
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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
27-Aug-21 31-Aug-21 DOLAR[172.273
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 23683% 4794 3876
BONAR 2030 STEP UP 22496% 5142 4198
BONAR 2035 STEP UP 18506% 7.725 6519
BONAR 2038 STEP UP 18.866% 6797 5718
BONAR 2041 STEP UP 16.559%  7.537 6548
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 21.188% 4860 4.010
GLOBALES 2030 STEP UP 20151% 5142 4338
GLOBALES 2035 STEP UP 17.862% 7.811 6.628
GLOBALES 2038 STEP UP 16.980%  7.069 6.043
GLOBALES 2041 STEP UP 15.450% 7.741 6.798
GLOBALES 2046 STEP UP 17.669% 7.083 6.019

Interés

Valor

Paridad Devengado Tecnico

(%)
35.64%
34.41%
32.55%
35.52%
34.91%

Paridad Devengado

(%)
39.31%
38.03%
33.96%
39.69%
37.59%
34.09%

0.99167
0.74375
1.11563
3.84271
3.47083

Interés

0.99167
0.74375
1.11563
3.84271
3.47083
1.48750

us$s
100.9917
100.7438
101.1156
103.8427
103.4708

Valor
Tecnico
us$s
100.9917
100.7438
101.1156
103.8427
103.4708
101.4875

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
27-Aug21 31-Aug21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 23180%  4.807
AL30D BONAR 2030 STEP UP 21.843% 5161
AL35D BONAR 2035 STEP UP 17.953%  7.799
AE38D BONAR 2038 STEP UP 18.442%  6.857
AL41D BONAR 2041 STEP UP 16.039% 7733
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 19.739%  4.898
GD30D GLOBALES 2030 STEP UP 19.392% 5234
GD35D GLOBALES 2035 STEP UP 17.404% 7873
GD38D GLOBALES 2038 STEP UP 16.669%  7.115
GD41D GLOBALES 2041 STEP UP 15.186%  7.901
GD46D GLOBALES 2046 STEP UP 17.020%  7.108

MoD
DUR
(%)
3.903
4.236
6.612
5.790
6.664

MoD
DUR
(%)
4.091
4.384
6.706
6.098
6.859
6.074

Paridad
(%)
36.34%
35.37%
33.75%
36.40%
36.13%

Paridad
(%)
41.69%
39.31%
35.01%
40.45%
38.27%
35.97%

Interés
Devengado

0.99167
0.74375
1.11563
3.84271
3.47083

Interés
Devengado

0.99167
0.74375
1.11563
3.84271
3.47083
1.48750

Valor  Capital
Tecnico residual
uss (%)
100.99167 100.00%
100.74375 100.00%
101.11563 100.00%
103.84271 100.00%
103.47083 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.99167 100.00%
100.74375 100.00%
101.11563 100.00%
103.84271 100.00%
103.47083 100.00%
101.48750 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-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




