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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

97.1100

BOTE DOLLAR-LINKED 2021
BOTE DOLLAR-LINKED ABR 22

PRICE

x 100 resid.

9400.00

9735.00

VIELD

12.175%
-0.211%

MACAULAY
DURATION
(afios)
0.288
0.698

13-Aug-21

MODIFIED
DURATION
(%)

0.256

0.700 100.247 100.080 100.00%

Tecnical

PRICE  Value Residual  Parity
(%) (%)
96.797 100.086 100.00% 96.71%

100.17%

MERVAL
Code





image1.png
CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
13-Aug-21 17-Aug-21 DOLAR[170.361
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 22986% 4849 3.943
BONAR 2030 STEP UP 22130% 5189 4.248
BONAR 2035 STEP UP 18291%  7.790 6585
BONAR 2038 STEP UP 18504%  6.884 5.809
BONAR 2041 STEP UP 16.019%  7.671 6.700
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) _ USS$
GLOBALES 2029 1% 20.268% 4920 4.091
GLOBALES 2030 STEP UP 19.701% 5189 4395
GLOBALES 2035 STEP UP 17.715%  7.867 6.683
GLOBALES 2038 STEP UP 16.929% 7.112  6.083
GLOBALES 2041 STEP UP 15207% 7.822 6.885
GLOBALES 2046 STEP UP 17.549% 7141 6.075

Paridad
(%)
36.34%
34.68%
32.81%
36.09%
36.01%

Paridad
(%)
40.53%
38.52%
34.09%
39.63%
38.06%
34.14%

Interés
Devengado

0.95278
0.71458
1.07188
3.69201
3.33472

Interés
Devengado

0.95278
0.71458
1.07188
3.69201
3.33472
1.42917

Valor
Tecnico
us$s
100.9528
100.7146
101.0719
103.6920
103.3347

Valor
Tecnico
us$s
100.9528
100.7146
101.0719
103.6920
103.3347
101.4292

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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fecha de fecha de
concertacion liquidacion
13-Aug21 17-Aug21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 23.361%  4.839
AL30D BONAR 2030 STEP UP 22003% 5193
AL35D BONAR 2035 STEP UP 18252%  7.795
AE38D BONAR 2038 STEP UP 18.353%  6.906
AL41D BONAR 2041 STEP UP 15.946%  7.787
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20456%  4.916
GD30D GLOBALES 2030 STEP UP 19701% 5261
GD35D GLOBALES 2035 STEP UP 17.783%  7.858
GD38D GLOBALES 2038 STEP UP 17.469%  7.077
GD41D GLOBALES 2041 STEP UP 15.180%  7.938
GD46D GLOBALES 2046 STEP UP 16.944%  7.157

MoD
DUR
(%)
3.923
4.256
6.592
5.835
6.716

MoD
DUR
(%)
4.081
4.395
6.671
6.040
6.891
6.120

Paridad
(%)
35.81%
34.87%
32.90%
36.41%
36.19%

Paridad
(%)
40.22%
38.52%
33.94%
39.06%
38.13%
35.94%

Interés
Devengado

0.95278
0.71458
1.07188
3.69201
3.33472

Interés
Devengado

0.95278
0.71458
1.07188
3.69201
3.33472
1.42917

Valor  Capital
Tecnico residual
uss (%)
100.95278 100.00%
100.71458 100.00%
101.07188 100.00%
103.69201 100.00%
103.33472 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.95278 100.00%
100.71458 100.00%
101.07188 100.00%
103.69201 100.00%
103.33472 100.00%
101.42917 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




