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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
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	BONOS EN PESOS CON CUPON FIJO	
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concertacion liquidacion
29-Jul-22 2.Aug-22 DOLAR] 276.599
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV enpesos TR  DUR DUR  Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 41580% 3829 2704
AL30 BONAR 2030 STEP UP 33456%  5.040 3.776
AL35 BONAR 2035 STEP UP 27.733% 5909 4626
AE38 BONAR 2038 STEP UP 21472% 7517 6188
AL41 BONAR 2041 STEP UP 18.482% 8998 7.685
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV enpesos TR  DUR DUR  Precio
(afios) (%) __USS$
GD29 GLOBALES 2029 1% 42.325% 3626 2.548
GD30 GLOBALES 2030 STEP UP 38.446% 5040 2823
GD35 GLOBALES 2035 STEP UP 27.036% 5992 4717
GD38 GLOBALES 2038 STEP UP 19.863%  7.744  6.461
GD41 GLOBALES 2041 STEP UP 18.144% 8423 7216
GD46  GLOBALES 2046 STEP UP 16.909% 7.194 6.154
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Délar REF. BCRA 131.2300 29-Jul-22

MACAULAY  MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value Residual Parity Code Maturity
x 100 resid. (afios) (%) (%) (%)
BOTE DOLLAR-LINKED NOV 22 | 14300.00 -22.875% 0.329 0.426 108.969 100.000 100.00% 108.71% T2V2 30-Nov-22
BOTE DOLLAR-LINKED ABR 23 | 14320.00 -10.939% 0.736 0.827 100.266 100.000 100.00% 108.83% TV23 28-Apr-23
BOTE DOLLAR-LINKED JUL 23 13950.00 -8.617% 0.992 1.085 106.302 100.000 100.00% 106.30% T2V3 31-Jul-23
PRECIO DIAS TASA

ROFEX VENCMTO DIRECTA T.N.A.

BOTE DOLLAR-LINKED NOV 22 | 14300.00 18400.00 124 28.67% 84.40%
BOTE DOLLAR-LINKED ABR 23 | 14320.00 23350.00 273 63.06% 84.31%
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29-Jul-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 63.05 87.070% 1.050 0.561 104.756 100.00% 60.19% 17-Oct-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 35.51 75.116% 2.116 1.209 104.607 100.00%  33.95% 17-Oct-22 17-Oct-26 15.500%  TO26
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LEDE

PRECIO VCMTO REND.DIR T.N.A. DIAS
ALVCTO
$31G2 96.85 8/31/2022 3.25% 40.38% 29
$30S2 93.00 9/30/2022 7.53% 45.93% 59
$3102 85.90 10/31/2022 16.41% 65.66% 90
S30N2 83.70 11/30/2022 19.47% 56.54% 124

LECER CER 52.6655
PRECIO VCMTO  CAP.AJSTD DIAS REND.DIR
POR CER ALVCTO +CER

X16G2 144.00 8/16/2022 142.8709 14  -0.78%
X2102 143.20 10/21/2022 137.930 80 -3.68%
X23N2 109.50 11/23/2022 102.860 113 -6.06%
X16D2 133.50 12/16/2022 127.458 136  -4.53%
X20E3 136.50 1/20/2023 134.511 171 -1.46%
X17F3 131.00 2/17/2023 129.742 199 -0.96%
X21A3 127.00 4/21/2023 124.687 262 -1.82%

X19Y3 117.10 5/19/2023 119.4438 290  2.00%
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TASA POLITICA MONETARIA 60.0000

X100 nom
'CABA 2024 BADLAR +3.25% 107.000
'CABA 2028 BADLAR + 3.25% 109.100
'CDAD. CORDOBA 2023 BADLAR 51.800
PVCIA. BS.AS. 2015 BADLAR + 375bps 90.980
'CORDOBA 2026 7.125% PRECIO EN PESOS 15,200.00
'CORDOBA 2026 7.125% PRECIO EN DOLARES 53.00
PVCIA. BS.AS. 2037 CLASE A EN PESOS 9,800.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 9,180.00
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