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Délar REF. BCRA 105.4200 4-Feb-22

MACAULAY  MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value Residual Parity Code
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED ABR 22 | 10585.00 100.408 100.128 100.00% 100.28% V22

BOTE DOLLAR-LINKED NOV 22 | 10900.00 103.396 100.000 100.00% 103.25% T2v2
BOTE DOLLAR-LINKED NOV 23 | 10810.00 100.121 100.000 100.00% 102.42% TV23





image1.png
CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
4Feb22 8-Feb-22 DOLAR[212.243
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __US$
BONAR 2029 1% 28.202% 4465 3.483
BONAR 2030 STEP UP 28500% 4575 3.560
BONAR 2035 STEP UP 21121% 7074 5840
BONAR 2038 STEP UP 21.484% 6184 5090
BONAR 2041 STEP UP 18.174%  7.072 6.054
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 26.305% 4370 3.460
GLOBALES 2030 STEP UP 25192% 4575 3725
GLOBALES 2035 STEP UP 20.315% 7477 5966
GLOBALES 2038 STEP UP 19.155%  6.490 5.447
GLOBALES 2041 STEP UP 16.766%  7.336 6.364
GLOBALES 2046 STEP UP 16.909% 7175 6.137

Paridad
(%)
32.20%
30.12%
29.77%
33.68%
33.711%

Paridad
(%)
35.57%
33.97%
31.22%
38.07%
36.64%
36.70%

Interés
Devengado

0.08056
0.06042
0.09063
031215
0.28194

Interés
Devengado

0.08056
0.06042
0.09063
031215
0.28194
0.12083

Valor
Tecnico
us$s
100.0806
100.0604
100.0906
100.3122
100.2819

Valor
Tecnico
us$s
100.0806
100.0604
100.0906
100.3122
100.2819
100.1208

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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CODIGO
CNV
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AL30D
AL35D
AE38D
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CODIGO
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

fecha de fecha de
concertacion liguidacion

4-Feb-22 8-Feb-22

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 28.048%
BONAR 2030 STEP UP 28.364%
BONAR 2030 STEP UP 21.041%
BONAR 2030 STEP UP 21.421%
BONAR 2030 STEP UP 17.542%

MAC
DUR
(afios)
4.468
4599
7116
6216
7.293

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

GLOBALES 2029 1%

‘GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP
GLOBALES 2046 STEP UP

Precio
uss TR

25.423%
25.027%
20.108%
19.164%
16.873%
19.239%

MAC
DUR
(afios)
4518
4686
7.234
6511
7.412
7.986

MoD
DUR
(%)
3.489
3.582
5.879
5119
6.204

MoD
DUR
(%)
3.602
3.748
6.023
5.464
6.342
6.885

Paridad
(%)
32.18%
30.12%
29.77%
33.64%
34.90%

Paridad
(%)
35.53%
34.04%
31.47%
37.91%
36.40%
33.35%

Interés
Devengado

0.68472
0.06042
0.09063
031215
0.28194

Interés
Devengado

0.08056
0.06042
0.09063
031215
0.28194
0.12083

Valor  Capital
Tecnico residual
uss (%)
100.68472 100.00%
100.06042 100.00%
100.09063 100.00%
100.31215 100.00%
100.28194 100.00%

Valor  Capital
Tecnico residual
uss (%)
100.08056 100.00%
100.06042 100.00%
100.09063 100.00%
100.31215 100.00%
100.28194 100.00%
100.12083 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




