CUADROS DE BONOS ARGENTINOS EN DOLARES – 28/5/2021
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Délar REF. BCRA

94.5700

BOTE DOLLAR-LINKED 2021

BOTE DOLLAR-LINKED 2022

PRICE
x 100 resid.
9040.00

VIELD

9.575%

MACAULAY
DURATION

(afios)

28-May-21

MODIFIED
DURATION
(%)

Tecnical
PRICE  Value Residual
(%)
95.591 100.065 100.00%
%

Parity
(%)
95.53%
99.39%

MERVAL
Code

Maturity





image1.png
fecha de fecha de

concertacion liquidacion
28-May-21 2-Jun-21 DOLAR | 159.896
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC MOD Interés Valor  Capital Préximo
CNV en pesos TIR DUR DUR Paridad Devengado Tecnico residual Vencimiento Maturity

(afos) (%)
21.391% 5.097 4.198
20.974% 5.433 4.491
17.696% 8.080 6.865
18.413% 7.108 6.002
16.635% 7.768 6.743

(%) us$s (%)
37.25%  0.74167  100.7417 100.00%  9-Jul-21  9-Jul-29
35.23%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-30
33.30%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-35
36.27%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-38
34.55%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-41

AL29 BONAR 2029 1%

AL30 BONAR 2030 STEP UP
AL35 BONAR 2035 STEP UP
AE38 BONAR 2038 STEP UP
AL41 BONAR 2041 STEP UP

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

CoDIGO 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%

GD30 GLOBALES 2030 STEP UP
GD35 GLOBALES 2035 STEP UP
GD38 GLOBALES 2038 STEP UP
GD41 GLOBALES 2041 STEP UP
GD46 GLOBALES 2046 STEP UP

19.652%  5.143 4.298
19.016% 5.433 4.615
17.191% 8.147 6.952
16.433% 7.396 6.352
15.145%  8.043 7.082
16.945%  7.467 6.385

40.10% 0.74167  100.7417 100.00%  9-Jul-21  9-Jul-29
38.51%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-30
34.49%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-35
40.99%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-38
38.30%  0.09271 100.0927 100.00%  9-Jul-21  9-Jul-41
34.48%  0.83438 100.8344 100.00%  9-Jul-21  9-Jul-46
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fecha de fecha de
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28-May-21 2-Jun-21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CcoDIGO Precio MAC
CNV uss TIR DUR
(afios)
AL29D BONAR 2029 1% 21.318% 5.008
AL30D BONAR 2030 STEP UP 20.918% 5.435
AL35D BONAR 2035 STEP UP 17.624% 8.090
AE38D BONAR 2038 STEP UP 18.404% 7.109
AL41D BONAR 2041 STEP UP 16.628% 7.866
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CcoDIGO Precio MAC
CNV uss TIR DUR
(afios)
GD29D GLOBALES 2029 1% 19.879% 5.137
GD30D GLOBALES 2030 STEP UP 19.016% 5.492
GD35D GLOBALES 2035 STEP UP 17.220% 8.144
GD38D GLOBALES 2038 STEP UP 16.066% 7.451
GD41D GLOBALES 2041 STEP UP 15.159% 8.152
GD46D GLOBALES 2046 STEP UP 17.179% 7.319

MoD
DUR
(%)
4.203
4.495
6.877
6.004
6.744

MoD
DUR
(%)
4.285
4615
6.947
6.419
7.079
6.246

Paridad
(%)
37.36%
35.32%
33.47%
36.29%
34.57%

Paridad
(%)
39.72%
38.51%
34.42%
41.96%
38.26%
34.46%

Interés
Devengado

0.74167
0.09271
0.09271
0.09271
0.09271

Interés
Devengado

0.74167
0.09271
0.09271
0.09271
0.09271
0.83438

Valor
Tecnico
u$s
100.74167
100.09271
100.09271
100.09271
100.09271

Valor
Tecnico
u$s
100.74167
100.09271
100.09271
100.09271
100.09271
100.83438

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




