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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

100.2300

BOTE DOLLAR-LINKED 2021
BOTE DOLLAR-LINKED ABR 22

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

PRICE

x 100 resid.

10100.00
10750.00
11030.00
10540.00

YIELD

-17.013%
-14.336%
-8.596%
-3.164%

12-Nov-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

PRICE

100.768
107.253
110.047
100.053

Tecnical
Value

100.111
100.105
100.000
100.000

Residual
(%)
100.00%
100.00%
100.00%
100.00%

Parity
(%)
100.66%
107.14%
109.94%
105.10%

MERVAL
Code




image1.png
CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
12Nov-21 16-Nov-21 DOLAR][183.975
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
BONAR 2029 1% 22684% 4620 3.766
BONAR 2030 STEP UP 22744% 4925 4013
BONAR 2035 STEP UP 18421%  7.527 6.356
BONAR 2038 STEP UP 18714% 6609 5567
BONAR 2041 STEP UP 16.466%  7.345 6.389
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) _ USS$
GLOBALES 2029 1% 20.223% 4684 3.896
GLOBALES 2030 STEP UP 19.931% 4925 4176
GLOBALES 2035 STEP UP 17.352% 7670 6536
GLOBALES 2038 STEP UP 16.632% 6910 5925
GLOBALES 2041 STEP UP 15249%  7.593 6.683
GLOBALES 2046 STEP UP 16.909% 7452 6417

Paridad
(%)
38.60%
35.50%
33.84%
36.87%
36.01%

Paridad
(%)
42.40%
39.83%
36.25%
41.55%
38.86%
36.10%

Interés
Devengado

1.20000
0.90000
1.35000
4.65000
4.20000

Interés
Devengado

1.20000
0.90000
1.35000
4.65000
4.20000
1.80000

Valor
Tecnico
us$s
101.2000
100.9000
101.3500
104.6500
104.2000

Valor
Tecnico
us$s
101.2000
100.9000
101.3500
104.6500
104.2000
101.8000

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
5-Nov-21 10-Nov-21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 STEP UP 23471% 4625
AL30D BONAR 2030 STEP UP 22625%  4.948
AL35D BONAR 2030 STEP UP 18301%  7.562
AE38D BONAR 2030 STEP UP 18673%  6.636
AL41D BONAR 2030 STEP UP 16.431% 7467
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 23.746% 4610
GD30D GLOBALES 2030 STEP UP 22.263%  4.959
GD35D GLOBALES 2035 STEP UP 18.883%  7.484
GD38D GLOBALES 2038 STEP UP 18647%  6.638
GD41D GLOBALES 2041 STEP UP 16.376%  7.503
GD46D GLOBALES 2046 STEP UP 18.442%  7.986

MOD
DUR
(%)
3.755
4.035
6.393
5.592
6.413

MOD
DUR
(%)
3.726
4.056
6.296
5.504
6.447
6.885

Paridad
(%)
24.57%
35.54%
34.00%
36.84%
36.01%

Paridad
(%)
36.96%
36.06%
32.76%
36.91%
36.01%
33.87%

Interés
Devengado

56.50972
0.88542
1.32813
4.57465
413194

Interés
Devengado

1.18056
0.88542
1.32813
4.57465
413194
0.37500

Valor  Capital
Tecnico  residual
uss (%)
155.50972 100.00%
100.88542 100.00%
101.32813 100.00%
104.57465 100.00%
104.13194 100.00%

Valor  Capital
Tecnico  residual
uss (%)
101.18056 100.00%
100.88542 100.00%
101.32813 100.00%
104.57465 100.00%
104.13194 100.00%
100.37500 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




