Cuadros de Bonos Argentinos en dólares – 01/10/2021

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 98.7800 1-Oct-21

MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value Residual Parity Code
X 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED 2021 9730.00 10.700% 98.502 100.099 100.00% 98.40% T2Vl

BOTE DOLLAR-LINKED ABR 22 10329.00 445% 0. 104.566 100.093 100.00% 104.47% V22
BOTE DOLLAR-LINKED NOV 22 10340.00 -3.678% 104.677 100.000 100.00% 104.60% T2V2
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CODIGO
CNV

GD29
GD30
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concertacion liquidacion

1-0ct21 5-0ct21 DOLAR[175.710
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR
(afios) (%)
BONAR 2029 1% 21.998% 4747 3891
BONAR 2030 STEP UP 21.412% 5077 4182
BONAR 2035 STEP UP 17.922% 7.707 6536
BONAR 2038 STEP UP 18534% 6747 5692
BONAR 2041 STEP UP 16.124%  7.520 6.562

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR  DUR DUR Preciio

(afios) (%) _ USS$

GLOBALES 2029 1% 19.977% 4800 4.001
GLOBALES 2030 STEP UP 19233% 5077 4313
GLOBALES 2035 STEP UP 17.483%  7.806  6.661
GLOBALES 2038 STEP UP 16.646% 7.021 6.019
GLOBALES 2041 STEP UP 14.959% 7.761 6.849
GLOBALES 2046 STEP UP 15.604% 7.401 6.397

Interés

Valor

Paridad Devengado Tecnico

(%)
38.76%
36.67%
34.33%
36.67%
36.32%

Paridad Devengado

(%)
41.97%
40.23%
36.04%
40.96%
39.15%
38.92%

1.08611
0.81458
1.22188
4.20868
3.80139

Interés

1.08611
0.81458
1.22188
4.20868
3.80139
1.62917

us$s
101.0861
100.8146
101.2219
104.2087
103.8014

Valor
Tecnico
us$s
101.0861
100.8146
101.2219
104.2087
103.8014
101.6292

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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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 22487% 4734
AL30D BONAR 2030 STEP UP 21.315%  5.080
AL35D BONAR 2035 STEP UP 18.030%  7.692
AE38D BONAR 2038 STEP UP 18681% 6727
AL41D BONAR 2041 STEP UP 16.045%  7.635
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20717% 4781
GD30D GLOBALES 2030 STEP UP 19.818% 5125
GD35D GLOBALES 2035 STEP UP 17.650%  7.743
GD38D GLOBALES 2038 STEP UP 17.036%  6.964
GD41D GLOBALES 2041 STEP UP 15.189%  7.828
GD46D GLOBALES 2046 STEP UP. 16.250%  7.400

MOD
DUR
(%)
3.865
4188
6.517
5.668
6.580

MOD
DUR
(%)
3.960
4277
6.582
5.950
6.796
6.400

Paridad
(%)
38.04%
36.82%
34.08%
36.37%
36.51%

Paridad
(%)
40.76%
39.23%
34.94%
40.02%
38.54%
36.90%

Interés
Devengado

1.08611
0.81458
1.22188
4.20868
3.80139

Interés
Devengado

1.08611
0.81458
1.22188
4.20868
3.80139
0.26875

Valor  Capital
Tecnico  residual
uss (%)
101.08611 100.00%
100.81458 100.00%
101.22188 100.00%
104.20868 100.00%
103.80139 100.00%

Valor  Capital
Tecnico  residual
uss (%)
101.08611 100.00%
100.81458 100.00%
101.22188 100.00%
104.20868 100.00%
103.80139 100.00%
100.26875 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-Jan-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




