CUADROS DE BONOS ARGENTINOS EN DOLARES – 12/2/2021
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BONOS EN DOLARES COTIZADOS EN PESOS

[image: ]


BONOS EN DOLARES COTIZADOS EN DOLARES

[image: ]









	BONOS DOLLAR-LINKED 
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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 8910.00 91 100.632 100.036 100.00% 100.60%

BOTE DOLLAR-LINKED 2022 9049.00 1.197 1.217 102.202 100.030 100.00% 102.17%
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concertacion liquidacion
12-Feb-21 16-Feb-21 DOLAR|147.043
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR
(afos) (%)
BONAR 2029 1% 19.465% 5.436 4.550
BONAR 2030 STEP UP 19.053% 5783 4.857
BONAR 2035 STEP UP 17.019% 8.462 7.231
BONAR 2038 STEP UP 18.209% 7.429 6.284
BONAR 2041 STEP UP 16.418%  8.098 7.042
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR Preciio
(afios) (%) Us$
GLOBALES 2029 1% 17.125% 5.499 4.695
GLOBALES 2030 STEP UP 17.425% 5783 4.967
GLOBALES 2035 STEP UP 16.527% 8.528 7.318
GLOBALES 2038 STEP UP 15.758% 7.788 6.728
GLOBALES 2041 STEP UP 15.016%  8.357 7.366
GLOBALES 2046 STEP UP 16.312% 7.885 6.779

Interés

Valor

Paridad Devengado Tecnico

(%)
38.52%
36.58%
33.37%
35.00%
33.58%

Paridad Devengado

(%)
42.92%
39.63%
34.59%
41.05%
37.15%
34.51%

0.45000
0.05625
0.05625
0.05625
0.05625

Interés

0.45000
0.05625
0.05625
0.05625
0.05625
0.50625

us$s
100.4500
100.0563
100.0563
100.0563
100.0563

Valor
Tecnico
u$s
100.4500
100.0563
100.0563
100.0563
100.0563
100.5063

Capital  Proximo

residual Vencimiento Maturity
(%)

100.00%  9-Jul-21  9-Jul-29

100.00%  9-Jul-21  9-Jul-30

100.00%  9-Jul-21  9-Jul-35

100.00%  9-Jul-21  9-Jul-38

100.00%  9-Jul-21  9-Jul-41

Capital  Proximo

residual Venci nto Maturity
(%)

100.00%  9-Jul-21  9-Jul-29

100.00%  9-Jul-21  9-Jul-30

100.00%  9-Jul-21  9-Jul-35

100.00%  9-Jul-21  9-Jul-38

100.00%  9-Jul-21  9-Jul-41

100.00%  9-Jul-21  9-Jul-46
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC
CNV uss TIR DUR
(afios)
AL29D BONAR 2029 1% 19.294% 5.440
AL30D BONAR 2030 STEP UP 19.139% 5.780
AL35D BONAR 2035 STEP UP 16.953% 8.471
AE38D BONAR 2038 STEP UP 18.084% 7.446
AL41D BONAR 2041 STEP UP 16.501% 8.182
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
COoDIGO Precio MAC
CNV uss TIR DUR
(afios)
GD29D GLOBALES 2029 1% 17.084% 5.500
GD30D GLOBALES 2030 STEP UP 17.348% 5.835
GD35D GLOBALES 2035 STEP UP 16.448% 8.538
GD38D GLOBALES 2038 STEP UP 15.749% 7.790
GD41D GLOBALES 2041 STEP UP 14.931% 8.489
GD46D GLOBALES 2046 STEP UP 16.815% 7.682

MoD
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4.852
7.243
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DUR
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4.697
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7.332
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(%)
38.83%
36.43%
33.53%
35.28%
33.38%
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(%)
43.01%
39.78%
34.79%
41.08%
37.38%
33.83%
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Devengado

0.45000
0.05625
0.05625
0.05625
0.05625

Interés
Devengado

0.45000
0.05625
0.05625
0.05625
0.05625
0.50625

Valor
Tecnico
u$s
100.45000
100.05625
100.05625
100.05625
100.05625

Valor
Tecnico
u$s
100.45000
100.05625
100.05625
100.05625
100.05625
100.50625

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%
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




