CUADROS DE BONOS EN DOLARES – 19/11/2021
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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 

[image: ]

[bookmark: _GoBack]
image3.png
Délar REF. BCRA

100.4700

BOTE DOLLAR-LINKED 2021
BOTE DOLLAR-LINKED ABR 22

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

PRICE

x 100 resid.

10013.00
10400.00
10595.00
10299.00

VIELD

22.485%
-7.607%
-4.847%
-1.457%

MACAULAY
DURATION

(afios)

19-Nov-21

MODIFIED
DURATION
(%)

PRICE

99.662

103.513
105.454
100.058

Tecnical

Value Residual Parity
(%) (%)
100.00% 99.55%
100.00% 103.40%
100.00% 105.35%

100.00% 102.45%

100.113
100.107
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
19-Nov-21 23-Nov-21 DOLAR] 203.025
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 26957% 4491 3.537
BONAR 2030 STEP UP 26221% 4806 3.808
BONAR 2035 STEP UP 20232% 7265 6.043
BONAR 2038 STEP UP 20977% 6276 5188
BONAR 2041 STEP UP 18234%  7.009 5.996
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 23.309% 4585 3.719
GLOBALES 2030 STEP UP 22782% 4806 3.995
GLOBALES 2035 STEP UP 19.324%  7.387  6.190
GLOBALES 2038 STEP UP 17.872% 6710 5692
GLOBALES 2041 STEP UP 16.915% 7.270 6.296
GLOBALES 2046 STEP UP 16.909% 7.153  6.119

Paridad
(%)
33.19%
31.12%
30.34%
32.73%
32.36%

Paridad
(%)
37.86%
35.58%
32.08%
38.75%
34.96%
36.09%

Interés
Devengado

1.21944
0.91458
1.37188
4.72535
4.26806

Interés
Devengado

1.21944
0.91458
1.37188
4.72535
4.26806
1.82917

Valor
Tecnico
us$s
101.2194
100.9146
101.3719
104.7253
104.2681

Valor
Tecnico
us$s
101.2194
100.9146
101.3719
104.7253
104.2681
101.8292

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
19-Nov-21 24Nov-21
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss TR DUR
(afios)
AL29D BONAR 2029 STEP UP 26.366%  4.506
AL30D BONAR 2030 STEP UP 26106%  4.829
AL35D BONAR 2030 STEP UP 19.845% 7317
AE38D BONAR 2030 STEP UP 20435%  6.353
AL41D BONAR 2030 STEP UP 18703%  7.003
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss TR DUR
(afios)
GD29D GLOBALES 2029 1% 22973% 4594
GD30D GLOBALES 2030 STEP UP 23.096%  4.896
GD35D GLOBALES 2035 STEP UP 19578%  7.353
GD38D GLOBALES 2038 STEP UP 18.352%  6.641
GD41D GLOBALES 2041 STEP UP 17.001%  7.345
GD46D GLOBALES 2046 STEP UP 19.033%  7.986

MOD
DUR
(%)
3.566
3.829
6.105
5.275
5.900

MOD
DUR
(%)
3.736
3.977
6.149
5.611
6.278
6.885

Paridad
(%)
33.25%
31.12%
31.06%
33.66%
31.47%

Paridad
(%)
38.33%
35.14%
31.58%
37.72%
34.77%
32.96%

Interés
Devengado

3.16389
0.91458
1.37188
4.72535
4.26806

Interés
Devengado

1.21944
0.91458
1.37188
4.72535
4.26806
0.41875

Valor  Capital
Tecnico  residual
us$s (%)
103.16389 100.00%
100.91458 100.00%
101.37188 100.00%
104.72535 100.00%
104.26806 100.00%

Valor  Capital
Tecnico  residual
uss (%)
101.21944 100.00%
100.91458 100.00%
101.37188 100.00%
104.72535 100.00%
104.26806 100.00%
100.41875 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




