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BONOS DOLLAR-LINKED
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Délar REF. BCRA

97.3200

BOTE DOLLAR-LINKED 2021

BOTE DOLLAR-LINKED ABR 22

PRICE
x 100 resid.
ELYEX)
9781.00

VIELD

10.513%
-0.591%

20-Aug-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

Tecnical
PRICE  Value Residual  Parity
(%) (%)
97.400 100.088 100.00% 97.31%
100.503 100.082 100.00% 100.42%

MERVAL
Code  Maturity

T2Vl 30-Nov-21
TV22 29-Apr-22

BOTE DOLLAR-LINKED NOV 22

9900.00

-1.143%

101.726 100.000 100.00% 101.67%

T2V2  30-Nov-22
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
20-Aug-21 24-Aug-21 DOLAR[174.051
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 23843% 4808 3.882
BONAR 2030 STEP UP 22647% 5154 4202
BONAR 2035 STEP UP 18613% 7.727 6515
BONAR 2038 STEP UP 18.987% 6796 5712
BONAR 2041 STEP UP 16671% 7.533 6538
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 21.351% 4874 4016
GLOBALES 2030 STEP UP 20.306% 5154 4.342
GLOBALES 2035 STEP UP 17.970% 7814 6623
GLOBALES 2038 STEP UP 17.100%  7.068 6.036
GLOBALES 2041 STEP UP 15560% 7.737 6787
GLOBALES 2046 STEP UP 17.787% 7.077 6.008

Interés

Valor

Paridad Devengado Tecnico

(%)
35.28%
34.06%
32.22%
35.19%
34.57%

Paridad Devengado

(%)
38.92%
37.65%
33.62%
39.31%
37.23%
33.75%

0.97222
0.72917
1.09375
3.76736
3.40278

Interés

0.97222
0.72917
1.09375
3.76736
3.40278
1.45833

us$s
100.9722
100.7292
101.0938
103.7674
103.4028

Valor
Tecnico
us$s
100.9722
100.7292
101.0938
103.7674
103.4028
101.4583

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




image2.png
fecha de fecha de
concertacion liquidacion
20-Aug21 24-Aug21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

CODIGO Precio MAC
CNV uss$ TR DUR

(afios)

AL29D BONAR 2029 1% 23422% 4819
AL30D BONAR 2030 STEP UP 22006% 5173
AL35D BONAR 2035 STEP UP 18556%  7.735
AE38D BONAR 2038 STEP UP 18.756%  6.829
AL41D BONAR 2041 STEP UP 16.396%  7.681
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR

(afios)

GD29D GLOBALES 2029 1% 21.542%  4.869
GD30D GLOBALES 2030 STEP UP 20.306% 5223
GD35D GLOBALES 2035 STEP UP 17.830%  7.832
GD38D GLOBALES 2038 STEP UP 17220%  7.050
GD41D GLOBALES 2041 STEP UP 15635%  7.829
GD46D GLOBALES 2046 STEP UP 16.993%  7.129

MoD
DUR
(%)
3.905
4.240
6.524
5.751
6.599

MoD
DUR
(%)

4342
6.647
6.015
6.770
6.093

Paridad
(%)
35.86%
34.99%
32.35%
35.66%
35.20%

Paridad
(%)
38.62%
37.65%
33.93%
39.03%
37.04%
35.93%

Interés
Devengado

0.97222
0.72917
1.09375
3.76736
3.40278

Interés
Devengado

0.97222
0.72917
1.09375
3.76736
3.40278
1.45833

Valor  Capital
Tecnico residual
uss (%)
100.97222 100.00%
100.72917 100.00%
101.09375 100.00%
103.76736 100.00%
103.40278 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.97222 100.00%
100.72917 100.00%
101.09375 100.00%
103.76736 100.00%
103.40278 100.00%
101.45833 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




