CUADROS DE BONOS ARGENTINOS EN DOLARES – 10/09/2021
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BONOS EN DOLARES COTIZADOS EN PESOS
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MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value  Residual Parity Code Maturity
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021 9480.00 17.889% 96.636 100.093 100.00% 96.55% T2Vl 30-Nov-21

BOTE DOLLAR-LINKED ABR 22 9790.00 0.490% 99.796 100.088 100.00% 99.71%  TV22 29-Apr-22
BOTE DOLLAR-LINKED NOV 22 | 9960.00  -1.039% 101.529 100.000 100.00% 101.47% 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
10-Sep-21 14-Sep-21 DOLAR|170.648
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 21732% 4809 3.950
BONAR 2030 STEP UP 20702% 5156 4272
BONAR 2035 STEP UP 17.300%  7.847 6689
BONAR 2038 STEP UP 17474% 6958 5923
BONAR 2041 STEP UP 15174% 7754 6828
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(ahos) (%) _US$
GLOBALES 2029 1% 19215% 4875 4.089
GLOBALES 2030 STEP UP 18677% 5156 4.396
GLOBALES 2035 STEP UP 16824% 7912 6772
GLOBALES 2038 STEP UP 16242% 7439 6142
GLOBALES 2041 STEP UP 14639%  7.854 6953
GLOBALES 2046 STEP UP 16.603% 7.250 6.218

Interés

Valor

Paridad Devengado Tecnico

(%)
38.75%
37.39%
35.44%
38.72%
38.46%

Paridad Devengado

(%)
42.87%
40.82%
36.61%
41.70%
39.91%
36.59%

1.02778
0.77083
1.15625
3.98264
3.59722

Interés

1.02778
0.77083
1.15625
3.98264
3.59722
1.54167

us$s
101.0278
100.7708
101.1563
103.9826
103.5972

Valor
Tecnico
us$s
101.0278
100.7708
101.1563
103.9826
103.5972
101.5417

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
10-Sep-21 14-Sep21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
copico Precio MAC
CNV uss TR DUR
(afos)
AL29D BONAR 2029 1% 21892% 4805
AL30D BONAR 2030 STEP UP 20702% 5157
AL35D BONAR 2035 STEP UP 17.881% 7770
AE38D BONAR 2038 STEP UP 18192% 6854
AL41D BONAR 2041 STEP UP 15500%  7.798
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
copico Precio MAC
CNV uss TR DUR
(afos)
GD29D GLOBALES 2029 1% 20116% 4851
GD30D GLOBALES 2030 STEP UP 19.607% 5189
GD35D GLOBALES 2035 STEP UP 17539% 7816
GD38D GLOBALES 2038 STEP UP 17.168%  7.003
GD41D GLOBALES 2041 STEP UP 15191%  7.861
GD46D GLOBALES 2046 STEP UP. 16.940%  7.086

MoD
DUR
(%)
3.942
4272
6.592
5.799
6.751

MoD
DUR
(%)
4.039
4339
6.650
5.977
6.824
6.059

Paridad
(%)
38.50%
37.39%
34.12%
37.12%
37.60%

Paridad
(%)
41.33%
39.20%
34.90%
39.43%
38.42%
36.34%

Interés
Devengado

1.02778
0.77083
1.15625
3.98264
3.59722

Interés
Devengado

1.02778
0.77083
1.15625
3.98264
3.59722
1.54167

Valor  Capital
Tecnico residual
uss (%)
101.02778 100.00%
100.77083 100.00%
101.15625 100.00%
103.98264 100.00%
103.59722 100.00%

Valor  Capital
Tecnico residual
uss (%)
101.02778 100.00%
100.77083 100.00%
101.15625 100.00%
103.98264 100.00%
103.59722 100.00%
101.54167 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




