CUADROS DE BONOS EN DOLARES – 10/5/2021
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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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Délar REF. BCRA 93.8400

MACAULAY  MODIFIED Tecnical MERVAL Next
PRICE YIELD DURATION DURATION PRICE Value Residual Parity Code Maturity Payment
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021 9040.00 170% 0.556 519 96.334 100.059 1 0%  96.28%

BOTE DOLLAR-LINKED 2022 9390.00 0.037% 0.967 0.967 100.064 100.053 100.00% 100.01%
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

BONAR 2029 1%

BONAR 2030 STEP UP
BONAR 2035 STEP UP
BONAR 2038 STEP UP
BONAR 2041 STEP UP

precios
en pesos TIR

21.966%
21.362%
18.500%
19.672%
17.547%

MAC
DUR
(afios)
5.139
5.477
8.028
6.986
7.659

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

GLOBALES 2029 1%

GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP
GLOBALES 2046 STEP UP

precios
en pesos TIR

20.412%
20.087%
18.023%
17.199%
15.842%
17.720%

MAC
DUR
(afios)
5.180
5.477
8.092
7.339
7.968
7.375

MoD
DUR
(%)
4213
4513
6.774
5.837
6.591

MoD
DUR
(%)
4.302
4.593
6.856
6.262
6.969
6.265

Preciio
us$

Interés

Valor

Paridad Devengado Tecnico

(%)
35.97%
34.24%
31.23%
33.33%
32.22%

Paridad Devengado

(%)
38.43%
36.29%
32.26%
38.71%
36.17%
32.56%

0.68611
0.08576
0.08576
0.08576
0.08576

Interés

0.68611
0.08576
0.08576
0.08576
0.08576
0.77188

us$s
100.6861
100.0858
100.0858
100.0858
100.0858

Valor
Tecnico
uss
100.6861
100.0858
100.0858
100.0858
100.0858
100.7719

Capital  Préximo

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  Préximo

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

BONAR 2029 1%

BONAR 2030 STEP UP
BONAR 2035 STEP UP
BONAR 2038 STEP UP
BONAR 2041 STEP UP

Precio
uss TIR

21.912%
21.342%
18.455%
19.624%
17.523%

MAC
DUR
(afios)
5.140
5.478
8.034
6.992
7.751

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

GLOBALES 2029 1%

GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP
GLOBALES 2046 STEP UP

Precio
uss TIR

20.348%
20.087%
18.195%
17.257%
15.883%
18.057%

MAC
DUR
(afios)
5.182
5.515
8.069
7.330
8.065
7.206

MoD
DUR
(%)
4.216
4514
6.782
5.845
6.596

MoD
DUR
(%)
4.306
4.593
6.827
6.251
6.960
6.104

Paridad
(%)
36.05%
34.27%
31.32%
33.42%
32.27%

Paridad
(%)
38.54%
36.29%
31.88%
38.57%
36.07%
32.36%

Interés
Devengado

0.68611
0.08576
0.08576
0.08576
0.08576

Interés
Devengado

0.68611
0.08576
0.08576
0.08576
0.08576
0.77188

Valor
Tecnico
u$s
100.68611
100.08576
100.08576
100.08576
100.08576

Valor
Tecnico
u$s
100.68611
100.08576
100.08576
100.08576
100.08576
100.77188

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

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




