CUADROS DE BONOS ARGENTINOS EN DOLARES – 11/06/2021
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BONOS EN DOLARES COTIZADOS EN PESOS
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Délar REF. BCRA 95.1400 11-Jun-21

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

BOTE DOLLAR-LINKED 2021 9100.00 10.268% 0.460 100.069 100.00% 95.58%  T2V1 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 | 9285.00 2.955% 0.871 100.063 100.00% 97.53%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9300.00 1.749% 1.459 100.000 100.00% 97.74%  T2V2 30-Nov-22
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CODIGO
CNV

AL29
AL30
AL35
AE38
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CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion

11-Jun-21 15-Jun-21 DOLAR[ 158477
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 20019% 5095 4.245
BONAR 2030 STEP UP 19.316% 5444 4563
BONAR 2035 STEP UP 17.084% 8123 6938
BONAR 2038 STEP UP 17.467% 7.205 6134
BONAR 2041 STEP UP 15421% 7952 6.984

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR  DUR DUR Preciio

(afios) (%) __USS$

GLOBALES 2029 1% 17.397% 5164 4399
GLOBALES 2030 STEP UP 18.039% 5444 4645
GLOBALES 2035 STEP UP 16.649% 8181 7.013
GLOBALES 2038 STEP UP 16.116% 7.404 6376
GLOBALES 2041 STEP UP 14585% 8109 7.181
GLOBALES 2046 STEP UP 16.348%  7.547 6.487

Interés

Valor

Paridad Devengado Tecnico

(%)
39.74%
38.24%
34.96%
38.65%
37.77%

Paridad Devengado

(%)
44.51%
40.56%
36.03%
42.06%
40.07%
36.04%

0.78056
0.09757
0.09757
0.09757
0.09757

Interés

0.78056
0.09757
0.09757
0.09757
0.09757
0.87813

us$s
100.7806
100.0976
100.0976
100.0976
100.0976

Valor
Tecnico
us$s
100.7806
100.0976
100.0976
100.0976
100.0976
100.8781

Capital

Proximo

residual Vencimiento Maturity

(%)
100.00%
100.00%
100.00%
100.00%
100.00%

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

9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21

Proximo
Vencimiento

9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21

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
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 20108%  5.092
AL30D BONAR 2030 STEP UP 19.304%  5.445
AL35D BONAR 2035 STEP UP 17.018% 8132
AE38D BONAR 2038 STEP UP 17.480%  7.203
AL41D BONAR 2041 STEP UP 15461%  8.054
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 17.374% 5165
GD30D GLOBALES 2030 STEP UP 18.039%  5.483
GD35D GLOBALES 2035 STEP UP 16.640%  8.182
GD38D GLOBALES 2038 STEP UP 16.099%  7.407
GD41D GLOBALES 2041 STEP UP 14.486%  8.248
GD46D GLOBALES 2046 STEP UP 16.495%  7.416

MoD
DUR
(%)
4.240
4.564
6.949
6.131
6.975

MoD
DUR
(%)
4.400
4.645
7.015
6.380
7.204
6.366

Paridad
(%)
39.59%
38.26%
35.12%
38.62%
37.66%

Paridad
(%)
44.55%
40.56%
36.05%
4211%
40.36%
36.18%

Interés
Devengado

0.78056
0.09757
0.09757
0.09757
0.09757

Interés
Devengado

0.78056
0.09757
0.09757
0.09757
0.09757
0.87813

Valor  Capital
Tecnico residual
uss (%)

100.78056 100.00%
100.09757 100.00%
100.09757 100.00%
100.09757 100.00%
100.09757 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.78056 100.00%
100.09757 100.00%
100.09757 100.00%
100.09757 100.00%
100.09757 100.00%
100.87813 100.00%

Proximo
Vencimiento

9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21
9-Jul-21

Proximo
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




