CUADROS DE BONOS ARGENTINOS EN DÓLARES – 16/07/2021
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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 96.2200 16-Jul-21

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

BOTE DOLLAR-LINKED 2021 9227.00 12.346% 0.364 100.078 100.00% 95.82% T2Vl 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 | 9420.00 2.907% 0.775 100.073 100.00% 97.83%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9598.00 0.371% 1.363 100.000 100.00% 99.72%  T2V2 30-Nov-22
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion

16-Jul-21 20-Jul-21 DOLAR[166.314
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 22576% 4932 4024
BONAR 2030 STEP UP 21471% 5283 4349
BONAR 2035 STEP UP 18.181%  7.879 6.667
BONAR 2038 STEP UP 18.402%  6.973 5.890
BONAR 2041 STEP UP 16.018% 7.746 6764

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR  DUR DUR Preciio

(afios) (%) __USS$

GLOBALES 2029 1% 20663% 4983 4130
GLOBALES 2030 STEP UP 19.984% 5283 4.440
GLOBALES 2035 STEP UP 17711%  7.942 6747
GLOBALES 2038 STEP UP 16.698% 7.221 6.188
GLOBALES 2041 STEP UP 15218%  7.894 6.947
GLOBALES 2046 STEP UP 17.588%  7.208  6.130

Interés

Valor

Paridad Devengado Tecnico

(%)
36.39%
3517%
32.66%
35.94%
35.70%

Paridad Devengado

(%)
39.34%
37.54%
33.711%
39.83%
37.711%
33.68%

0.87778
0.65833
0.98750
3.40139
3.07222

Interés

0.87778
0.65833
0.98750
3.40139
3.07222
1.31667

us$s
100.8778
100.6583
100.9875
103.4014
103.0722

Valor
Tecnico
us$s
100.8778
100.6583
100.9875
103.4014
103.0722
101.3167

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-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

Proximo
Vencimiento

9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

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% 22785%  4.927
AL30D BONAR 2030 STEP UP 21.358%  5.286
AL35D BONAR 2035 STEP UP 18.286%  7.865
AE38D BONAR 2038 STEP UP 18.383%  6.976
AL41D BONAR 2041 STEP UP 16.037%  7.844
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20647%  4.983
GD30D GLOBALES 2030 STEP UP 19.984% 5327
GD35D GLOBALES 2035 STEP UP 17.793%  7.931
GD38D GLOBALES 2038 STEP UP 16.919%  7.188
GD41D GLOBALES 2041 STEP UP 15.282%  7.992
GD46D GLOBALES 2046 STEP UP 17.989%  7.028

MoD
DUR
(%)
4.013
4.356
6.649
5.893
6.760

MoD
DUR
(%)
4131
4.440
6.733
6.148
6.932
5.956

Paridad
(%)
36.08%
35.34%
32.43%
35.98%
35.65%

Paridad
(%)
39.36%
37.564%
33.52%
39.29%
37.55%
33.36%

Interés
Devengado

0.87778
0.65833
0.98750
3.40139
3.07222

Interés
Devengado

0.87778
0.65833
0.98750
3.40139
3.07222
1.31667

Valor  Capital
Tecnico residual
uss (%)
100.87778 100.00%
100.65833 100.00%
100.98750 100.00%
103.40139 100.00%
103.07222 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.87778 100.00%
100.65833 100.00%
100.98750 100.00%
103.40139 100.00%
103.07222 100.00%
101.31667 100.00%

Proximo
Vencimiento

9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

Proximo
Vencimiento

9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

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




