CUADROS DE BONOS ARGENTINOS EN DOLARES – 18/12/2020


BONOS EN DOLARES COTIZADOS EN PESOS
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MACAULAY  MODIFIED Tecnical MERVAL
PRICE YEELD  DURATION DURATION  PRICE  Value Residual  Parity Code  Maturity
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021  8620.00 027% 0.979 104.056 100.000 100.00% 104.06%

BOTE DOLLAR-LINKED 2022  8525.00 993% 1.377 102.909 100.000 100.00% 102.91%
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concertacion liquidacion
18-Dec-20 22-Dec-20 DOLAR|141.203
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
cobIGO precios MAC MOD Interés Valor  Capital Préximo
CNV en pesos TIR DUR DUR Paridad Devengado Tecnico residual Vencimiento Maturity
(afos) (%) (%) us$s (%)
AL29 BONAR 2029 1% ECEYAN  16.499%  5.657 4.855 41.36%  0.30000 100.3000 100.00% 9-Jan-21 9-Jul-29
AL30 BONAR 2030 STEP UP GO 16.732%  6.003  5.142 40.07%  0.03750 100.0375 100.00% 9-Jan-21 9-Jul-30
AL35 BONAR 2035 STEP UP YRR 15.565% 8.804 7.619 36.34%  0.03750  100.0375 100.00% 9-Jan-21 9-Jul-35
AE38 BONAR 2038 STEP UP ELEDNN  16.344%  7.849  6.747 38.58%  0.03750  100.0375 100.00% 9-Jan-21 9-Jul-38

AL41 BONAR 2041 STEP UP LV 15.378%  8.437 7.409 35.40%  0.03750  100.0375 100.00% 9-Jan-21 9-Jul-41

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

cobIGO precios MAC MOD Interés Valor  Capital Préximo
CNV en pesos TIR DUR DUR Preciio Paridad Devengado Tecnico residual Vencimiento Maturity
(afios) (%) __USS (%) uss (%)
GD29 GLOBALES 2029 1% (RZDOLN  14.938%  5.699  4.959 44.83%  0.30000 100.3000 100.00% 9-Jan-21 9-Jul-29

GD30 GLOBALES 2030 STEP UP EELTENN 16.044% 6.003 5.191
GD35 GLOBALES 2035 STEP UP LN 15.270% 8.843 7.672
GD38 GLOBALES 2038 STEP UP EELILNIE 15.175% 8.025 6.968
GD41 GLOBALES 2041 STEP UP EEZLININ 14.237% 8.651 7.684
GD46 GLOBALES 2046 STEP UP QEREININ 15.366% 8.132 7.049

41.52%  0.03750  100.0375 100.00% 9-Jan-21 9-Jul-30
37.17%  0.03750  100.0375 100.00% 9-Jan-21 9-Jul-35
41.80% 0.03750 100.0375 100.00% 9-Jan-21 9-Jul-38
38.58%  0.03750  100.0375 100.00% 9-Jan-21 9-Jul-41
36.67% 0.03750 100.0375 100.00% 9-Jan-21 9-Jul-46





image2.png
lech; de

lech; de

COoDIGO
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

COoDIGO
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

MAC
DUR
(afios)
5.660
6.005
8.796
7.830

concertacion liquidacion
18-Dec-20 22-Dec-20
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TIR
BONAR 2029 1% 16.372%
BONAR 2030 STEP UP 16.667%
BONAR 2035 STEP UP 15.627%
BONAR 2038 STEP UP 16.474%
BONAR 2041 STEP UP 15.344%

8.556

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
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