[bookmark: _Hlk509739808][bookmark: _Hlk509252922][bookmark: _Hlk504921026]CUADROS DE BONOS ARGENTINOS EN DOLARES – 06/12/2021

BONOS EN DOLARES COTIZADOS EN PESOS
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Délar REF. BCRA

101.1600

BOTE DOLLAR-LINKED ABR 22

BOTE DOLLAR-LINKED NOV 22

PRICE

x 100 resid.

10675.00
10780.00

MACAULAY
DURATION
(afios)

VIELD

-12.717%
-6.136%

3-Dec-21

MODIFIED
DURATION
(%)

0.449
1.044

PRICE

105.526
106.564

Tecnical
Value

100.111
100.000

Residual
(%)
100.00%
100.00%

Parity
(%)
105.41%
106.45%

MERVAL
Code

BOTE DOLLAR-LINKED NOV 23

10475.00

-2.212%

1.418

100.070

100.000

100.00%

103.48%
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fecha de
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion

3.Dec-21 7-Dec-21 DOLAR][203.795
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD

enpesos TR  DUR DUR Preciio

(afios) (%) __US$
BONAR 2029 1% 26602% 4464 3.526
BONAR 2030 STEP UP 25833% 4778 3797
BONAR 2035 STEP UP 20083% 7246 6.035
BONAR 2038 STEP UP 20445% 6310 5239
BONAR 2041 STEP UP 18.042%  7.005 6.003
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR  DUR DUR Preciio

(afios) (%) __US$

GLOBALES 2029 1% 23561% 4542 3676
GLOBALES 2030 STEP UP 22062% 4778 4.004
GLOBALES 2035 STEP UP 18851% 7.411 6.236
GLOBALES 2038 STEP UP 18301% 6610 5587
GLOBALES 2041 STEP UP 16.553%  7.206 6.341
GLOBALES 2046 STEP UP 16.909% 7.156 6.121

Paridad
(%)
33.90%
31.85%
30.82%
33.85%
32.90%

Paridad
(%)
37.80%
36.90%
33.24%
38.01%
35.93%
36.07%

Interés
Devengado

1.25833
0.94375
1.41563
4.87604
4.40417

Interés
Devengado

1.25833
0.94375
1.41563
4.87604
4.40417
1.88750

Valor
Tecnico
us$s
101.2583
100.9438
101.4156
104.8760
104.4042

Valor
Tecnico
us$s
101.2583
100.9438
101.4156
104.8760
104.4042
101.8875

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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concertacion liquidacion
3Dec-21 8.Dec-21

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 STEP UP 25927%  4.481
AL30D BONAR 2030 STEP UP 25720%  4.801
AL35D BONAR 2030 STEP UP 20097%  7.245
AE38D BONAR 2030 STEP UP 19.910%  6.386
AL41D BONAR 2030 STEP UP 17.849% 7421
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 23.975% 4532
GD30D GLOBALES 2030 STEP UP 22226%  4.882
GD35D GLOBALES 2035 STEP UP 18.966%  7.396
GD38D GLOBALES 2038 STEP UP 18.698%  6.553
GD41D GLOBALES 2041 STEP UP 17.209%  7.267
GD46D GLOBALES 2046 STEP UP 19.499%  7.986

MoD
DUR
(%)
3.559
3.819
6.032
5.326
6.043

MoD
DUR
(%)
3.655
3.995
6.217
5.521
6.200
6.885

Paridad
(%)
33.96%
31.85%
30.79%
34.80%
33.28%

Paridad
(%)
37.23%
36.65%
33.00%
37.19%
34.48%
32.33%

Interés
Devengado

3.49444
0.94375
1.41563
4.87604
4.40417

Interés
Devengado

1.25833
0.94375
1.41563
4.87604
4.40417
0.46250

Valor  Capital
Tecnico residual
uss (%)
103.49444 100.00%
100.94375 100.00%
101.41563 100.00%
104.87604 100.00%
104.40417 100.00%

Valor  Capital
Tecnico residual
uss (%)
101.26833 100.00%
100.94375 100.00%
101.41563 100.00%
104.87604 100.00%
104.40417 100.00%
100.46250 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




