CUADROS DE BONOS ARGENTINOS EN DOLARES – 22/1/2021
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MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value Residual Parity Code Maturity
X 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021  9012.00 0.884 104.125 100.030 100.00% 104.09% T2Vl 30-N

BOTE DOLLAR-LINKED 2022  9075.00 1.301 104.853 100.024 100.00% 104.83% TV22 29-A
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR
(afos) (%)
BONAR 2029 1% 18.588% 5517 4.652
BONAR 2030 STEP UP 17.785% 5.877 4.990
BONAR 2035 STEP UP 16.732%  8.556 7.330
BONAR 2038 STEP UP 17.452% 7.593 6.465
BONAR 2041 STEP UP 16.253% 8.183 7.127
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR Preciio
(afios) (%) Us$
GLOBALES 2029 1% 16.758% 5.566 4.767
GLOBALES 2030 STEP UP 16.768% 5.877 5.060
GLOBALES 2035 STEP UP 15.729%  8.690 7.509
GLOBALES 2038 STEP UP 15.594% 7.869 6.807
GLOBALES 2041 STEP UP 14.512% 8.507 7.535
GLOBALES 2046 STEP UP 15.664% 8.074 6.980

Interés Valor
Paridad Devengado Tecnico
(%) u$s
39.73%  0.39444  100.3944
38.56%  0.04931  100.0493
33.77%  0.04931  100.0493
36.39%  0.04931  100.0493
33.68%  0.04931  100.0493
Interés Valor
Paridad Devengado Tecnico
(%) u$s
43.31%  0.39444  100.3944
40.59%  0.04931  100.0493
36.38%  0.04931  100.0493
41.17%  0.04931  100.0493
38.26%  0.04931  100.0493
35.80%  0.44375 100.4438
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC
CNV uss TIR DUR
(afios)
AL29D BONAR 2029 1% 18.528% 5.518
AL30D BONAR 2030 STEP UP 17.729% 5.879
AL35D BONAR 2035 STEP UP 16.632% 8.569
AE38D BONAR 2038 STEP UP 17.541% 7.580
AL41D BONAR 2041 STEP UP 16.251% 8.285
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC
CNV uss TIR DUR
(afios)
GD29D GLOBALES 2029 1% 16.747% 5.566
GD30D GLOBALES 2030 STEP UP 16.820% 5.907
GD35D GLOBALES 2035 STEP UP 15.767% 8.685
GD38D GLOBALES 2038 STEP UP 15.308% 7.912
GD41D GLOBALES 2041 STEP UP 14.611% 8.609
GD46D GLOBALES 2046 STEP UP 16.549% 7.792
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