Cuadros de bonos argentinos en dólares – 17/5/2021
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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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	BONOS DOLLAR-LINKED 
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Délar REF. BCRA

94.0500

BOTE DOLLAR-LINKED 2021

PRICE
x 100 resid.
9050.00

VIELD

MACAULAY
DURATION

14-May-21

MODIFIED
DURATION
(%)

Tecnical
PRICE  Value Residual
(%)
96.225 100.061 100.00%

Parity
(%)
96.17%

MERVAL
Code

Maturity

BOTE DOLLAR-LINKED 2022

9425.00

100.213 100.055 100.00%

100.16%
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CcoDIGO
CNV

AL29
AL30
AL35
AE38
AL41

CcoDIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion
14-May-21 18-May-21 DOLAR[153.323
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR
(afos) (%)
BONAR 2029 1% 21.523% 5131 4.223
BONAR 2030 STEP UP 21.003% 5.468 4.519
BONAR 2035 STEP UP 18.130% 8.058 6.821
BONAR 2038 STEP UP 19.338% 7.013 5.876
BONAR 2041 STEP UP 17.275% 7.689 6.633
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC MOD
en pesos TIR DUR DUR Preciio
(afios) (%) Us$
GLOBALES 2029 1% 20.039% 5171 4.308
GLOBALES 2030 STEP UP 19.485% 5.468 4.615
GLOBALES 2035 STEP UP 17.794% 8.103 6.879
GLOBALES 2038 STEP UP 17.087% 7.336 6.265
GLOBALES 2041 STEP UP 15.654% 7.984 6.996
GLOBALES 2046 STEP UP 17.979% 7.307 6.194

Interés

Valor

Paridad Devengado Tecnico

(%)
36.78%
34.93%
32.13%
34.10%
32.91%

Paridad Devengado

(%)
39.18%
37.44%
32.88%
39.10%
36.75%

3213%

0.70556
0.08819
0.08819
0.08819
0.08819

Interés

0.70556
0.08819
0.08819
0.08819
0.08819
0.79375

us$s
100.7056
100.0882
100.0882
100.0882
100.0882

Valor
Tecnico
uss
100.7056
100.0882
100.0882
100.0882
100.0882
100.7938

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
9-Jul-41

iento Maturity

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
9-Jul-41

Capital  Préximo
residual Vencimiento Maturity
(%)
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
Capital  Préximo
residual Venci
(%)
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21

9-Jul-46
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14-May-21 18-May-21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CcoDIGO Precio MAC
CNV uss TIR DUR
(afios)
AL29D BONAR 2029 1% 21.510% 5.132
AL30D BONAR 2030 STEP UP 20.983% 5.469
AL35D BONAR 2035 STEP UP 18.109% 8.061
AE38D BONAR 2038 STEP UP 19.235% 7.027
AL41D BONAR 2041 STEP UP 17.641% 7.710

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

CcoDIGO Precio MAC
CNV uss TIR DUR
(afios)
GD29D GLOBALES 2029 1% 20.311% 5.164
GD30D GLOBALES 2030 STEP UP 19.485% 5.514
GD35D GLOBALES 2035 STEP UP 17.752% 8.109
GD38D GLOBALES 2038 STEP UP 17.232% 7.314
GD41D GLOBALES 2041 STEP UP 16.040% 8.015
GD46D GLOBALES 2046 STEP UP 18.369% 7.128

MoD
DUR
(%)
4.223
4.521
6.825
5.804
6.554

MoD
DUR
(%)
4.292
4615
6.886
6.239
6.907
6.022

Paridad
(%)
36.80%
34.96%
3217%
34.31%
32.12%

Paridad
(%)
38.73%
37.44%
32.97%
38.75%
35.78%
31.85%

Interés
Devengado

0.70556
0.08819
0.08819
0.08819
0.08819

Interés
Devengado

0.70556
0.08819
0.08819
0.08819
0.08819
0.79375

Valor
Tecnico
u$s
100.70556
100.08819
100.08819
100.08819
100.08819

Valor
Tecnico
u$s
100.70556
100.08819
100.08819
100.08819
100.08819
100.79375

Capital  Préximo
residual Vencimiento
(%)
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
Capital
residual
(%)
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  9-Jul-21
100.00%  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




