CUADROS DE BONOS ARGENTINOS EN DOLARES – 23/07/2021
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Délar REF. BCRA 96.4300 23-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 13.791% 95.686 100.080 100.00% 95.61% T2Vl 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 | 9420.00 3.280% 97.687 100.074 100.00% 97.61%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9715.00 -0.363% 100.747 100.000 100.00% 100.71% T2V2 30-Nov-22
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion
23 Jul-21 DOLAR] 169.063
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 22488% 4917 4014
BONAR 2030 STEP UP 21.343% 5267 4341
BONAR 2035 STEP UP 17.909%  7.896 6.697
BONAR 2038 STEP UP 17.886%  7.028 5.962
BONAR 2041 STEP UP 15323%  7.855 6.906
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) _ USS$
GLOBALES 2029 1% 20070% 4980 4.148
GLOBALES 2030 STEP UP 19.382% 5267 4.461
GLOBALES 2035 STEP UP 17.389%  7.966 6.786
GLOBALES 2038 STEP UP 16.432% 7.241 6219
GLOBALES 2041 STEP UP 14.853% 7.943 7.016
GLOBALES 2046 STEP UP 17.273% 7.249 6181
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0.89722
0.67292
1.00938
347674
3.14028
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0.89722
0.67292
1.00938
347674
3.14028
1.34583

us$s
100.8972
100.6729
101.0094
103.4767
103.1403

Valor
Tecnico
us$s
100.8972
100.6729
101.0094
103.4767
103.1403
101.3458
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(%)
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100.00%
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100.00%
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9-Jul-29
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Maturity

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
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9-Jul-46
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concertacion liquidacion
23 Jul-21 27-Jul21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 22475% 4917
AL30D BONAR 2030 STEP UP 20990% 5278
AL35D BONAR 2035 STEP UP 18.066%  7.875
AE38D BONAR 2038 STEP UP 17.819%  7.038
AL41D BONAR 2041 STEP UP 15.397%  7.950
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20227% 4976
GD30D GLOBALES 2030 STEP UP 19.382% 5326
GD35D GLOBALES 2035 STEP UP 17.408%  7.963
GD38D GLOBALES 2038 STEP UP 16519%  7.228
GD41D GLOBALES 2041 STEP UP 14.848%  8.059
GD46D GLOBALES 2046 STEP UP 17.508%  7.101

MoD
DUR
(%)
4.015
4.362
6.670
5.973
6.889

MoD
DUR
(%)
4139
4.461
6.782
6.203
7.017
6.043
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36.67%
36.04%
33.01%
37.29%
37.33%

Paridad
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38.69%
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40.37%
38.78%
34.44%

Interés
Devengado

0.89722
0.67292
1.00938
347674
3.14028

Interés
Devengado

0.89722
0.67292
1.00938
347674
3.14028
1.34583

Valor  Capital
Tecnico residual
uss (%)
100.89722 100.00%
100.67292 100.00%
101.00938 100.00%
103.47674 100.00%
103.14028 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.89722 100.00%
100.67292 100.00%
101.00938 100.00%
103.47674 100.00%
103.14028 100.00%
101.34583 100.00%
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