CUADROS DE BONOS EN DOLARES – 07/10/2021
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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 98.9200

PRICE

x 100 resid.

BOTE DOLLAR-LINKED 2021
BOTE DOLLAR-LINKED ABR 22

9780.00
10340.00
10450.00

9950.00

BOTE DOLLAR-LINKED NOV 22
BOTE DOLLAR-LINKED NOV 23

VIELD

MACAULAY
DURATION

(afios)

7-Oct-21

MODIFIED
DURATION
(%)

PRICE

98.868

104.529
105.641
100.023

Tecnical
Value Residual Parity
(%) (%)
100.00% 98.77%
100.00% 104.43%
100.00% 105.56%

100.00% 100.56%

100.101
100.095
100.000
100.000

MERVAL
Code

Maturity

30-Nov-21
29-Apr-22
30-Nov-22
28-Apr-23




image1.png
CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
7-0ct21 11-0ct.21 DOLAR[176.333
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 22670% 4714 3843
BONAR 2030 STEP UP 21.876% 5047 4141
BONAR 2035 STEP UP 18.106%  7.666 6.490
BONAR 2038 STEP UP 18.848%  6.686 5.626
BONAR 2041 STEP UP 16.297% 7.472 6509
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) _ USS$
GLOBALES 2029 1% 20397% 4773 3.965
GLOBALES 2030 STEP UP 19.224%  5.047 4300
GLOBALES 2035 STEP UP 17461%  7.792  6.651
GLOBALES 2038 STEP UP 16560%  7.017  6.020
GLOBALES 2041 STEP UP 15.003% 7.736 6.824
GLOBALES 2046 STEP UP 16.909% 7.140 6.107

Paridad
(%)
37.89%
36.08%
34.00%
36.11%
35.98%

Paridad
(%)
41.40%
40.36%
36.18%
41.25%
39.10%
0.00%

Interés
Devengado

1.10278
0.82708
1.24063
427326
3.85972

Interés
Devengado

1.10278
0.82708
1.24063
427326
3.85972
1.65417

Valor
Tecnico
us$s
101.1028
100.8271
101.2406
104.2733
103.8597

Valor
Tecnico
us$s
101.1028
100.8271
101.2406
104.2733
103.8597
101.6542

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
7-Oct21 11-0ct21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 1% 22837%  4T17
AL30D BONAR 2030 STEP UP 21.836%  5.057
AL35D BONAR 2035 STEP UP 18.693%  7.595
AE38D BONAR 2038 STEP UP 18659% 6721
AL41D BONAR 2041 STEP UP 16.275%  7.582
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 20450%  4.780
GD30D GLOBALES 2030 STEP UP 19.835%  5.116
GD35D GLOBALES 2035 STEP UP 17.487% 17757
GD38D GLOBALES 2038 STEP UP 16.700%  7.005
GD41D GLOBALES 2041 STEP UP 151470%  7.824
GD46D GLOBALES 2046 STEP UP 16.954%  7.986

MOD
DUR
(%)
3.840
4150
6.399
5.665
6.521

MOD
DUR
(%)
3.968
4.269
6.602
6.003
6.793
6.885

Paridad
(%)
37.59%
36.08%
32.70%
36.45%
36.00%

Paridad
(%)
41.25%
39.26%
35.36%
40.87%
38.62%
36.50%

Interés
Devengado

1.09444
0.82083
1.23125
4.24097
3.83056

Interés
Devengado

1.09444
0.82083
1.23125
4.24097
3.83056
0.27813

Valor  Capital
Tecnico  residual
uss (%)
101.09444 100.00%
100.82083 100.00%
101.23125 100.00%
104.24097 100.00%
103.83056 100.00%

Valor  Capital
Tecnico  residual
uss (%)
101.09444 100.00%
100.82083 100.00%
101.23125 100.00%
104.24097 100.00%
103.83056 100.00%
100.27813 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-21

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




