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BONOS EN DOLARES COTIZADOS EN PESOS

[image: ]


BONOS EN DOLARES COTIZADOS EN DOLARES

[image: ]

	BONOS DOLLAR-LINKED 
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Délar REF. BCRA

98.5600

BOTE DOLLAR-LINKED 2021

BOTE DOLLAR-LINKED ABR 22
BOTE DOLLAR-LINKED NOV 22

PRICE

x 100 resid.

9650.00
10090.00
10270.00

VIELD

13.346%
-3.778%
242%

MACAULAY
DURATION
(afios)
0173
0583
1171

24-Sep-21

MODIFIED
DURATION
(%)

PRICE

97.910
102.374
104.200

Tecnical
Value

100.097
100.091
100.000

Residual
(%)
100.00%
100.00%
100.00%

Parity
(%)
97.81%
102.28%
104.13%

MERVAL
Code

T2Vl
V22
T2V2
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fecha de fecha de
concertacion liquidacion
24-Sep-21 28-Sep-21 DOLAR[ 173421
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV enpesos TR  DUR DUR
(afios) (%)
AL29 BONAR 2029 1% 21751% 4772 3919
AL30 BONAR 2030 STEP UP 21.075% 5107 4218
AL35 BONAR 2035 STEP UP 17.737% 7.751 6583
AE38 BONAR 2038 STEP UP 18316% 6798 5.746
AL41 BONAR 2041 STEP UP 15939% 7.573 6620
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

CODIGO precios MAC  MOD

CNV enpesos TR  DUR DUR Preciio

(afios) (%) _ USS$

GD29 GLOBALES 2029 1% 19.790% 4823 4.027
GD30 GLOBALES 2030 STEP UP 19.361% 5107 4321
GD35 GLOBALES 2035 STEP UP 17201% 7.823 6675
GD38 GLOBALES 2038 STEP UP 16.806% 7.017 6.008
GD41 GLOBALES 2041 STEP UP 15.066% 7.736 6.820
GD46  GLOBALES 2046 STEP UP 16.807% 7471 6.139

Interés Valor
Paridad Devengado Tecnico
(%) uss
39.00%  1.06667  101.0667
37.06%  0.80000  100.8000
3464% 120000  101.2000
37.04% 413333 1041333
3669% 373333 1037333

Interés Valor
Paridad Devengado Tecnico
(%) uss
4215%  1.06667  101.0667
39.88%  0.80000  100.8000
3590%  1.20000  101.2000
4048% 413333 1041333
3891% 373333 1037333
36.32% 160000  101.6000

Capital Proximo

residual Vencimiento Maturity
(%)

100.00%  9-Jul-22  9-Jul-29

100.00%  9-Jul-22  9-Jul-30

100.00%  9-Jul-22  9-Jul-35

100.00%  9-Jul-22  9-Jul-38

100.00%  9-Jul-22  9-Jul-41
Capital Proximo

residual Vencimiento Maturity
(%)

100.00%  9-Jul-22  9-Jul-29

100.00%  9-Jul-22  9-Jul-30

100.00%  9-Jul-22  9-Jul-35

100.00%  9-Jul-22  9-Jul-38

100.00%  9-Jul-22  9-Jul-41

100.00%  9-Jul-22  9-Jul-46
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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

CODIGO Precio MAC
CNV uss TR DUR
(afios)

AL29D BONAR 2029 1% 22313% 4757
AL30D BONAR 2030 STEP UP 21.074% 5107
AL35D BONAR 2035 STEP UP 18.008%  7.715
AE38D BONAR 2038 STEP UP 18.880% 6718
AL41D BONAR 2041 STEP UP 15.982%  7.667
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss TR DUR
(afios)

GD29D GLOBALES 2029 1% 20810% 4797
GD30D GLOBALES 2030 STEP UP 20.305% 5130
GD35D GLOBALES 2035 STEP UP 17.762% 7748
GD38D GLOBALES 2038 STEP UP 17270%  6.949
GD41D GLOBALES 2041 STEP UP 15572% 1747
GD46D GLOBALES 2046 STEP UP 16.995%  7.037

MoD
DUR
(%)
3.889
4218
6.537
5.651
6.610

MoD
DUR
(%)
3.970
4.264
6.579
5.926
6.703
6.015

Paridad
(%)
38.15%
37.06%
34.03%
35.87%
36.58%

Paridad
(%)
40.47%
38.29%
34.58%
39.37%
37.60%
36.42%

Interés
Devengado

1.06667
0.80000
1.20000
413333
3.73333

Interés
Devengado

1.06667
0.80000
1.20000
413333
3.73333
1.60000

Valor  Capital
Tecnico residual
uss (%)
101.06667 100.00%
100.80000 100.00%
101.20000 100.00%
104.13333 100.00%
103.73333 100.00%

Valor  Capital
Tecnico residual
uss (%)
101.06667 100.00%
100.80000 100.00%
101.20000 100.00%
104.13333 100.00%
103.73333 100.00%
101.60000 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




