CUADROS DE BONOS ARGENTINOS EN DOLARES  – 07/01/2022
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BONOS EN DOLARES COTIZADOS EN PESOS
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Délar REF. BCRA

103.2900

BOTE DOLLAR-LINKED ABR 22

BOTE DOLLAR-LINKED NOV 22

PRICE
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10975.00

MACAULAY
DURATION
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VIELD

-10.811%
-6.471%

7-Jan-22

MODIFIED
DURATION
(%)

0.332
0.946

PRICE

103.495
106.254

Tecnical
Value

100.120
100.000

Residual
(%)
100.00%
100.00%

Parity
(%)
103.37%
106.12%

MERVAL
Code

Maturity

29-Apr-22
30-Nov-22

BOTE DOLLAR-LINKED NOV 23

10928.00

-3.987%

1.344

100.098

100.000

100.00%

105.70%

28-Apr-23
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
7-Jan-22 11Jan-22 DOLAR][203.839
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 27.705% 4551 3.564
BONAR 2030 STEP UP 27.897% 4665 3.648
BONAR 2035 STEP UP 20.749% 7196 5.960
BONAR 2038 STEP UP 20977% 6324 5227
BONAR 2041 STEP UP 18.183%  7.145 6.115
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 24.863% 4478 3.586
GLOBALES 2030 STEP UP 24.766% 4665 3.807
GLOBALES 2035 STEP UP 20.293% 7255 6.031
GLOBALES 2038 STEP UP 19.108% 6571 5517
GLOBALES 2041 STEP UP 17.602% 7.270 6.256
GLOBALES 2046 STEP UP 16.909% 7166 6.130

Paridad
(%)
32.18%
30.22%
30.02%
34.16%
33.35%

Paridad
(%)
36.79%
33.96%
30.85%
37.77%
34.43%
36.75%

Interés
Devengado

0.00556
0.00417
0.00625
0.02153
0.01944

Interés
Devengado

0.00556
0.00417
0.00625
0.02153
0.01944
0.00833

Valor
Tecnico
us$s
100.0056
100.0042
100.0063
100.0215
100.0194

Valor
Tecnico
us$s
100.0056
100.0042
100.0063
100.0215
100.0194
100.0083

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

concertacion
7-Jan22
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
| AL29D BONAR 2029 STEP UP 28704%  4.386
AL30D BONAR 2030 STEP UP 27.768%  4.689
AL35D BONAR 2030 STEP UP 20761%  7.195
AE38D BONAR 2030 STEP UP 20507%  6.389
AL41D BONAR 2030 STEP UP 17.801%  7.294
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 25211% 4472
GD30D GLOBALES 2030 STEP UP 24.664% 4753
GD35D GLOBALES 2035 STEP UP 20108%  7.278
GD38D GLOBALES 2038 STEP UP 19.001% 6586
GD41D GLOBALES 2041 STEP UP 17421%  7.443
GD46D GLOBALES 2046 STEP UP 19.203%  7.986

MoD
DUR
(%)
3.408
3.670
5.958
5.302
6.192

MoD
DUR
(%)
3.571
3.812
6.060
5.534
6.355
6.885

Paridad
(%)
32.18%
30.22%
30.00%
34.99%
34.14%

Paridad
(%)
36.32%
34.09%
31.20%
37.99%
35.49%
33.01%

Interés
Devengado

Valor  Capital
Tecnico residual
uss (%)

0.04722 1100.04722 100.00%

0.00417
0.00625
0.02153
0.01944

Interés
Devengado

0.00278
0.00417
0.00625
0.02153
0.01944
0.00833

100.00417 100.00%
100.00625 100.00%
100.02153 100.00%
100.01944 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.00278 100.00%
100.00417 100.00%
100.00625 100.00%
100.02153 100.00%
100.01944 100.00%
100.00833 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




