CUADROS DE BONOS ARGENTINOS EN DOLARES – 2/07/2021
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Délar REF. BCRA 95.8000 2-Jul-21

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

BOTE DOLLAR-LINKED 2021 9194.00 10.889% 0.403 100.074 100.00% 95.90%  T2V1 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 | 9292.00 3.951% 0.813 100.069 100.00% 96.93%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9270.00  2.562% 1.401 100.000 100.00% 96.74%  T2V2 30-Nov-22
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 22661% 4967 4.049
BONAR 2030 STEP UP 22380% 5204 4.326
BONAR 2035 STEP UP 18704%  7.848 6611
BONAR 2038 STEP UP 19.085% 6915 5.807
BONAR 2041 STEP UP 16.869%  7.629 6.608
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precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 20.774% 5017 4154
GLOBALES 2030 STEP UP 20167% 5294 4.461
GLOBALES 2035 STEP UP 18.042% 7.936 6723
GLOBALES 2038 STEP UP 17.373% 7160 6.101
GLOBALES 2041 STEP UP 15732% 7.837 6.862
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 22523% 4970
AL30D BONAR 2030 STEP UP 22182% 5300
AL35D BONAR 2035 STEP UP 18.655%  7.854
AE38D BONAR 2038 STEP UP 18.958%  6.933
AL41D BONAR 2041 STEP UP 16.960%  7.705
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20480%  5.025
GD30D GLOBALES 2030 STEP UP 20167%  5.360
GD35D GLOBALES 2035 STEP UP 17.858%  7.961
GD38D GLOBALES 2038 STEP UP 17.280% 7474
GD41D GLOBALES 2041 STEP UP 15.854%  7.918
GD46D GLOBALES 2046 STEP UP 18543%  6.963
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