Cuadros de Bonos Argentinos al 24/06/2022
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LEDES Y LECER
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BONOS PROVINCIALES
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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 
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BONOS EN PESOS CON CER

[image: ]





	BONOS EN PESOS CON CUPON FIJO	
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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
24-Jun-22 28-Jun-22 DOLAR][231.053
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
BONAR 2029 1% 44598% 3794 2624
BONAR 2030 STEP UP 33456% 5518 4135
BONAR 2035 STEP UP 29724% 5617 4330
BONAR 2038 STEP UP 21.472% 7785 6.409
BONAR 2041 STEP UP 18.482% 8727 7452
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Preciio
(afios) (%) __USS$
GLOBALES 2029 1% 43918% 3607 2.507
GLOBALES 2030 STEP UP 39.750% 5518 2799
GLOBALES 2035 STEP UP 27.207% 5922 4655
GLOBALES 2038 STEP UP 19.863% 7.716  6.437
GLOBALES 2041 STEP UP 18.144%  8.267 7.082
GLOBALES 2046 STEP UP 16.909% 7190 6.150

Paridad
(%)
21.97%
20.83%
20.92%
26.63%
26.49%

Paridad
(%)
23.78%
23.55%
23.43%
30.14%
28.74%
36.49%

Interés
Devengado

0.46944
0.35208
0.52813
1.81910
1.64306

Interés
Devengado

0.46944
0.35208
0.52813
1.81910
1.64306
0.70417

Valor
Tecnico
us$s
100.4694
100.3521
100.5281
101.8191
101.6431

Valor
Tecnico
us$s
100.4694
100.3521
100.5281
101.8191
101.6431
100.7042

Capital

Proximo

Tasa

residual Vencimiento Maturity Cupén# Cupén

(%)
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

@ o

Cupén#

©wwwww

1.000%
0.750%
1.125%
3.875%
3.500%

Tasa
Cupén

1.000%
0.750%
0.750%
1.125%
3.500%
1.500%

Codigo
MERVAL

AL29
AL30
AL35
AE38
AL41

Codigo
MERVAL

GD29
GD30
GD35
GD38
GD41
GD46
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fecha de fecha de
concertacion liquidacion
24-Jun-22 28-Jun-22

CODIGO|
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO|
CNV

GD29D
GD30D
GD35D
GD38D
GD41D

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$

BONAR 2029 STEP UP
BONAR 2030 STEP UP
BONAR 2030 STEP UP
BONAR 2030 STEP UP
BONAR 2030 STEP UP

BONOS EXTERNOS DE L  Precio

GLOBALES 2029 1%

GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP

GD46D

GLOBALES 2046 STEP UP

uss

TIR

44.482%
41.807%
29.693%
27.992%
23.591%

TIR

39.988%
39.459%
27.106%
25.173%
22.136%
28.494%

MAC
DUR
(afios)
3.796
4.125
5.660
5.050
5.917

MAC
DUR
(afios)
3.871
3.944
5.970
5.368
6.139
7.577

MoD
DUR
(%)
2.627
2.909
4.364
3.945
4.787

MoD
DUR
(%)
2.766
2828
4.697
4.289
5.027
6.532

Interés

Valor

Paridad Devengado Tecnico

(%)
22.04%
20.83%
20.79%
26.81%
26.56%

Paridad Devengado

(%)
24.87%
23.57%
23.38%
30.11%
28.53%
23.58%

0.46944
0.35208
0.52813
1.81910
1.64306

Interés

0.46944
0.35208
0.52813
1.81910
1.64306
0.70417

us$s
100.46944
100.35208
100.52813
101.81910
101.64306

Valor
Tecnico
u$s
100.46944
100.35208
100.52813
101.81910
101.64306
100.70417

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Préximo
Vencimiento

9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22
9-Jul-22

Préximo
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

Tasa

Cédigo

Cupén# Cupén MERVAL

©wwwww

Cupén #

©wwwww

1.000%
0.750%
1.125%
3.875%
3.500%

Tasa
Cupén

1.000%
0.750%
0.750%
1.125%
3.500%
1.500%

AL29
AL30
AL35
AE38
AL41

Cédigo
MERVAL

GD29
GD30
GD35
GD38
GD41
GD46
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Délar REF. BCRA | 122.4000 | 24-Jun-22

MACAULAY  MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value Residual Parity Code Maturity
x 100 resid. (afios) (%) (%) (%)
BOTE DOLLAR-LINKED NOV 22 12083.00 0411 98.717 100.000  100.00% 98.50% T2V2 30-Nov-22

BOTE DOLLAR-LINKED ABR23  11890.00 0.802 100.238 100.000 100.00% 96.91% TV23 28-Apr-23
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Nombre
MERVAL

PR13

T2X2
DICP
PARP
TX23

T2X3
TX24
TX26
TX28
T2X4

-Jun-22

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 03/2023 1.40%

BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%
BONCER 07/2024 1.55%

.40870

PRECIO
x 100 NOM.

725.00

234.90

3380.00

1482.00

228.75

195.80

180.00

136.00

133.00

120.35

TIR
(%)

-8.008%

-26.938%
10.259%
10.132%

1.840%

7.454%
16.780%
15.827%
14.852%
20.634%

28-Jun-22

MACAULAY MODIFIED
DURATION DURATION

(afios)

0.916

0.230
4.979
9.501
0.736

1.115
1.718
3.172
3.659
2.030

(%)

0.996

0.315
4.516
8.627
0.723

1.037
1.471
2.739
3.186
1.683

PARIDAD
(%)

133.37%

107.81%
81.21%
46.32%
99.69%

93.81%
78.45%
66.45%
64.96%
70.44%

Valor
Tecnico
+ CER

966.960

217.888
4162.206
3199.718

229.452

208.718
229.452
204.672
204.741
170.862

Préximo
Vencim.

15-Sep-21
20-Sep-22
30-Jun-22
30-Sep-22
25-Sep-22
13-Aug-22
25-Sep-22
9-Nov-22

9-Nov-22

26-Jul-22

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26

9-Nov-28

26-Jul-22
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24-Jun-22

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 62.44 79.047% 1.151 0.643 103.244 100.00% 60.48% 17-Oct-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 32.45 78.047% 2.171 1.219 103.143  100.00%  31.46% 17-Oct-22 17-Oct-26 15.500%  TO26
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FECHA 24-Jun-22

PRECIO VCMTO REND.DIR  T.N.A. DIAS

ALVCTO
$30J2 99.50 6/30/2022  0.50% 30.57% 6
S2912 95.55 7/29/2022  4.66% 48.57% 35
$31G2 91.15 8/31/2022 9.71% 52.12% 68
$30S2 87.75 9/30/2022 13.96% 51.99% 98
$3102 83.95 10/31/2022  19.12% 54.10% 129

LECER

PRECIO VCMTO  CAP.AJSTD DIAS REND.DIR
PORCER ALVCTO +CER

X30J2 156.95 6/30/2022 156.598 6 -0.22%
X292 151.75 7/29/2022 154.137 35 1.57%
X16G2 133.80 8/16/2022 137.523 53 2.78%

X2102 128.45 10/21/2022 132.767 119 3.36%
X16D2 118.30 12/16/2022 122.687 175 3.71%

X20E3 122.13 1/20/2023 129.476 210  6.01%
X17F3 113.15 2/17/2023 124.886 238 10.37%
X21A3 100.00 4/21/2023 120.020 301 20.02%

X19Y3 96.90 5/19/2023 114.973 329 18.65%
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BONO PESO AR A
CCABA 2024 BADLAR +3.25%

CCABA 2028 BADLAR + 3.25%

CCDAD. CORDOBA 2023 BADLAR
PVCIA. BS.AS. 2015 BADLAR +375bps

BONO DOLAR AR A
CORDOBA 2026 7.125% PRECIO EN PESOS.
CORDOBA 2026 7.125% PRECIO EN DOLARES

. BS.AS. 2037 CLASE A EN PESOS

x 100 nom.

107.200

96.300

49.700

98.780

12,450.00

53.50

8,890.00

TR

75.730%
65.648%
71.573%
82.242%

15.725%
14.260%

24.601%

16-Jun-22

MACAULAY MODIFIED
DURATION DURATION

(afios)
1.092
2.193
0.535
1.364

1773
1.794

5.660

(%)
0.621
1324
0.312
0.748

1.532
1571

4.542

CccL

Maturity

29-Mar-24
22-Feb-28
15-May-23
12-Apr-25

27-0ct-26
27-0ct-26

1-Sep-37

238
copiGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D

Valor
Tecnico

112.488
104.844

75.000
109.148

57.358
57.358

103.163

Capital
residual

100.00%
100.00%

75.00%
100.00%

56.25%
56.25%

100.00%

Paridad

94.52%
91.85%
66.27%
90.50%

91.20%
93.27%

36.21%

Préximo.
Vencim.

29-Jun-22

22-Aug-22

15-Aug-22
12-1ul-22

27-Jul-22
27-Juk-22

1-Sep-22




