CUADRO DE BONOS EN DOLARES – INFORME SEMANAL 14/01/2022
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Délar REF. BCRA

103.8500

BOTE DOLLAR-LINKED ABR 22

BOTE DOLLAR-LINKED NOV 22

PRICE

x 100 resid.

10600.00
10950.00

VIELD

MACAULAY
DURATION
(afios)

14-Jan-22

MODIFIED
DURATION
(%)

PRICE

102.070
105.441

Tecnical
Value

100.122
100.000

Residual
(%)
100.00%
100.00%

Parity
(%)
101.95%
105.30%

MERVAL
Code

Maturity

29-Apr-22
30-Nov-22

BOTE DOLLAR-LINKED NOV 23

10945.00

100.104

100.000

100.00%

105.28%

28-Apr-23
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion
14-Jan-22 DOLAR] 201.220
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 28432% 4518 3518
BONAR 2030 STEP UP 28677% 4625 3.595
BONAR 2035 STEP UP 21.244% 7113 5867
BONAR 2038 STEP UP 21635% 6220 5113
BONAR 2041 STEP UP 18.949% 6999 5.948
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 26666% 4416 3.487
GLOBALES 2030 STEP UP 25841% 4625 3.736
GLOBALES 2035 STEP UP 20896% 7158 5921
GLOBALES 2038 STEP UP 20093% 6420 5346
GLOBALES 2041 STEP UP 18.137% 7461 6.132
GLOBALES 2046 STEP UP 16.909% 7.168 6.131

Paridad
(%)
31.50%
29.51%
29.25%
33.12%
31.93%

Paridad
(%)
34.68%
32.74%
29.86%
35.90%
33.39%
36.74%

Interés
Devengado

0.02500
0.01875
0.02813
0.09688
0.08750

Interés
Devengado

0.02500
0.01875
0.02813
0.09688
0.08750
0.03750

Valor
Tecnico
us$s
100.0250
100.0188
100.0281
100.0969
100.0875

Valor
Tecnico
us$s
100.0250
100.0188
100.0281
100.0969
100.0875
100.0375

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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BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
AL29D BONAR 2029 STEP UP 29315%  4.354
AL30D BONAR 2030 STEP UP 28542%  4.650
AL35D BONAR 2030 STEP UP 20991%  7.146
AE38D BONAR 2030 STEP UP 21.467%  6.246
AL41D BONAR 2030 STEP UP 18.413%  7.168
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO Precio MAC
CNV uss$ TR DUR
(afios)
GD29D GLOBALES 2029 1% 26824% 4413
GD30D GLOBALES 2030 STEP UP 25868%  4.701
GD35D GLOBALES 2035 STEP UP 20822%  7.168
GD38D GLOBALES 2038 STEP UP 19.800%  6.459
GD41D GLOBALES 2041 STEP UP. 17169%  7.415

MoD
DUR
(%)
3.367
3617
5.906
5.142
6.053

MoD
DUR
(%)
3479
3.735
5.932
5.391
6.328

Paridad
(%)
31.63%
29.51%
29.69%
33.38%
32.97%

Paridad
(%)
34.49%
32.72%
29.99%
36.46%
35.47%

Interés
Devengado

0.21250
0.01875
0.02813
0.09688
0.08750

Interés
Devengado

0.02500
0.01875
0.02813
0.09688
0.08750

Valor  Capital
Tecnico residual
uss (%)
100.21250 100.00%
100.01875 100.00%
100.02813 100.00%
100.09688 100.00%
100.08750 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.02500 100.00%
100.01875 100.00%
100.02813 100.00%
100.09688 100.00%
100.08750 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

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




