CUADROS DE BONOS EN DOLARES – 17/09/2021
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BONOS EN DOLARES COTIZADOS EN PESOS
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Délar REF. BCRA

98.3500

BOTE DOLLAR-LINKED 2021

BOTE DOLLAR-LINKED ABR 22

PRICE
x 100 resid.
9560.00
10100.00

VIELD

16.239%
-4.159%

17-Sep-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

PRICE

97.204
102.694

Tecnical
Value

100.095
100.089

Residual
(%)
100.00%
100.00%

Parity
(%)
97.11%
102.60%

MERVAL
Code

T2Vl
V22

Maturity

30-Nov-21
29-Apr-22

BOTE DOLLAR-LINKED NOV 22

10200.00

807%

103.711

100.000

100.00%

103.64%

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
17-Sep21 21-Sep-21 DOLAR|172.441
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 20940% 4811 3978
BONAR 2030 STEP UP 20527% 5142 4.267
BONAR 2035 STEP UP 17.276% 7.832 6678
BONAR 2038 STEP UP 17.804%  6.891 5849
BONAR 2041 STEP UP 15370% 7.698 6766
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(ahos) (%) _US$
GLOBALES 2029 1% 19204% 4857 4075
GLOBALES 2030 STEP UP 18524% 5142 4390
GLOBALES 2035 STEP UP 16.688% 7.911 6779
GLOBALES 2038 STEP UP 16.042% 7450 6161
GLOBALES 2041 STEP UP 14736% 7817 6913
GLOBALES 2046 STEP UP 16.629% 7.225 6.195

Interés

Valor

Paridad Devengado Tecnico

(%)
40.12%
37.80%
35.62%
38.06%
38.03%

Paridad Devengado

(%)
43.02%
41.23%
37.05%
4231%
39.72%
36.63%

1.04722
0.78542
1.17813
4.05799
3.66528

Interés

1.04722
0.78542
1.17813
4.05799
3.66528
1.57083

us$s
101.0472
100.7854
101.1781
104.0580
103.6653

Valor
Tecnico
us$s
101.0472
100.7854
101.1781
104.0580
103.6653
101.5708

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
17-Sep21 21.Sep21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
copico Precio MAC
CNV uss TR DUR
(afos)
AL29D BONAR 2029 1% 21216% 4804
AL30D BONAR 2030 STEP UP 20526% 5142
AL35D BONAR 2035 STEP UP 17.378% 7819
AE38D BONAR 2038 STEP UP 17.981%  6.865
AL41D BONAR 2041 STEP UP 15474% 7786
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
copico Precio MAC
CNV uss TR DUR
(afos)
GD29D GLOBALES 2029 1% 19187% 4858
GD30D GLOBALES 2030 STEP UP 18912% 5191
GD35D GLOBALES 2035 STEP UP 16.843%  7.890
GD38D GLOBALES 2038 STEP UP 16428%  7.092
GD41D GLOBALES 2041 STEP UP 14798% 7920
GD46D GLOBALES 2046 STEP UP 17.356%  6.985

MoD
DUR
(%)
3.963
4.267
6.661
5.819
6.742

MoD
DUR
(%)
4.076
4.365
6.753
6.092
6.899
5.952

Paridad
(%)
39.68%
37.80%
35.38%
37.67%
37.77%

Paridad
(%)
43.05%
40.53%
36.67%
41.32%
39.55%
35.54%

Interés
Devengado

1.04722
0.78542
1.17813
4.05799
3.66528

Interés
Devengado

1.04722
0.78542
1.17813
4.05799
3.66528
1.57083

Valor  Capital
Tecnico residual
uss (%)
101.04722 100.00%
100.78542 100.00%
101.17813 100.00%
104.05799 100.00%
103.66528 100.00%

Valor  Capital
Tecnico residual
uss (%)
101.04722 100.00%
100.78542 100.00%
101.17813 100.00%
104.05799 100.00%
103.66528 100.00%
101.57083 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




