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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 EN PESOS CON CUPON FIJO	
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fecha de fecha de
concertacion liquidacion
21-Oct-22 25-Oct-22 DOLAR [ 289.529
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 52.910% 3438 2.248
AL30 BONAR 2030 STEP UP 33.456%  6.114  4.581
AL35 BONAR 2035 STEP UP 32414% 5143 3.884
AE38 BONAR 2038 STEP UP 21.472% 8821 7.262
AL41  BONAR 2041 STEP UP 18.482% 10.728 9.164
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 53.137%  3.194
GD30 GLOBALES 2030 STEP UP 46.001%  6.114
GD35 GLOBALES 2035 STEP UP 30.852%  5.319
GD38 GLOBALES 2038 STEP UP 19.863%  8.623
GD41 GLOBALES 2041 STEP UP 18.144%  9.583
GD46 GLOBALES 2046 STEP UP 16.909%  7.195

Paridad
(%)
19.96%
19.06%
19.79%
23.84%
21.85%

Paridad
(%)
21.59%
22.14%
21.05%
27.29%
25.13%
36.36%

Interés
Devengado

0.29444
0.22083
1.06736
1.25139
1.03056

Interés
Devengado

0.29444
0.22083
1.06736
1.25139
1.03056
1.06736

Valor
Tecnico
u$s
100.2944
100.2208
101.0674
101.2514
101.0306

Valor
Tecnico
u$s
100.2944
100.2208
101.0674
101.2514
101.0306
101.0674

Capital

Préoximo

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-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23

Préoximo
Vencimiento

9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23

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

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

fecha de fecha de
concertacion liguidacion
21-Oct-22 25-Oct-22
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 53.355%
BONAR 2030 STEP UP 51.978%
BONAR 2030 STEP UP 32.308%
BONAR 2030 STEP UP 31.575%
BONAR 2030 STEP UP 27.993%

MAC
DUR
(afios)
3.432
3.441
5196
4758
5424

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

49.684%
45.775%
30.791%
28.040%
25.257%
32.253%

MAC
DUR
(afios)
3.482
3555
5.365
5100
5774
7.577

MoD
DUR
(%)
2238
2264
3.927
3.616
4238

MoD
DUR
(%)
2.326
2439
4102
3.983
4.609
6.532

Interés

Valor  Capital

Paridad Devengado Tecnico residual

(%)
19.76%
19.06%
19.69%
23.70%
21.92%

Paridad Devengado

(%)
21.49%
22.05%
20.93%
27.11%
24.74%
21.80%

0.29444
0.22083
1.06736
1.25139
1.03056

Interés

0.29444
0.22083
1.06736
1.25139
1.03056
0.44167

u$s (%)
100.29444 100.00%
100.22083 100.00%
101.06736 100.00%
101.25139 100.00%
101.03056 100.00%

Valor  Capital
Tecnico  residual
uss (%)
100.29444 100.00%
100.22083 100.00%
101.06736 100.00%
101.25139 100.00%
101.03056 100.00%
100.44167 100.00%

Proximo
Vencimiento

9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23

Proximo
Vencimiento

9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
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




image5.png
Délar REF. BCRA 153.8100 21-Oct-22

MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value  Residual Parity Code Maturity
x 100 resid. (afios) (%) (%) (%)
BOTE DOLLAR-LINKED NOV 22| 15550.00 -10.033% 101.099 100.000 100.00% 100.81% T2V2 30-Nov-22
BOTE DOLLAR-LINKED ABR 23 | 15595.00 -2.308% 100.335 100.000 100.00% 101.05% Tv23 28-Apr-23
BOTE DOLLAR-LINKED JUL 23 |15525.00 -1.216% 100.936 100.000 100.00% 100.94% T2V3 31-Jul-23

PRECIO DIAS TASA 202 153390
ROFEX VENCMTO  DIRECTA T.N.A. UM IR

VENCIMIENTO | AJUSTE |  TASA [TASA

BOTE DOLLAR-LINKED NOV 22| 15550.00 17030.00 40 9.52%  86.85% |WCTANNIRCSUMEREL

Nov-22 170030

[T
BOTE DOLLAR-LINKED ABR 23 | 15595.00 24950.00 189 59.99% 115.85% | [ssclil Wbl Mol Isbin

Wi | was | veos
BOTE DOLLAR-LINKED JUL 23 | 15525.00 29800.00 283 91.95% 118.59% | sl IEvedll Bbrsll I oot

Morz3 | zyaso | saasw | tiosis
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21-Oct-22 64.26170

ESPECIE

CONSOLID. 6TA. 2%
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%

PRECIO
X 100 NOM.

829.90

4474.00

1810.00

308.85

273.00

272.80

209.90

205.10

196.60

TIR
(%)

-11.875%
11.214%
11.792%
7.977%
8.661%
12.831%
13.394%
12.731%
13.371%

25-Oct-22

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.759
4.760
9.120
0.414
0.796
1.405
2.861
3.376
1.727

(%)

0.861
4.280
8.158
0.383
0.733
1.245
2.523
2.995
1.524

PARIDAD
(%)

161.34%
78.41%
40.98%
97.45%
94.69%
86.07%
73.59%
71.82%
82.68%

Valor
Tecnico
+CER

1338.940
5706.214
4416.930
316.945
288.305
316.945
285.245
285.570
237.792

Préximo
Vencim.

15-Sep-21
31-Dec-22
31-Mar-23
25-Mar-23
13-Feb-23
25-Mar-23
9-Nov-22
9-Nov-22
26-Jan-23

Maturity

15-Mar-24
31-Dec-33
31-Dec-38
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
26-Jan-23
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21-Oct-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 56.30 117.377% 0.923 0.425 100.444 100.00% 56.05% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 23.90 101.319% 2.072 1.029 100.431  100.00%  23.80% 17-Apr-23 17-Oct-26 15.500%  TO26
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PRECIO VCMTO  REND.DIR T.NA. TEA. DIAS

ALVCTO

53102 98.90 31-Oct-22 1% 40.04% 2891% 10

S30N2 93.40 30-Nov-22 7.07% _ 63.60% 84.87% 20

s31e3 8205 31-Jan-23  21.88%  77.21% 101.03% 102

s28F3 7710 28-Feb-23 2970%  8225% 105.48% 130
LECER CER 67.4560

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

X16D2 15240 16-Dec-22  163.924 56 7.56%
X203 15930 20-an-23 172079 91 8.02%
X17F3 15275 17-Feb-23  166.379 119 8.92%
X21A3 14550 21-Apr-23  159.705 182 9.76%

X19Y3 13870 19-May-23  153.215 210 10.46%




image2.png
BADLAR 68.6250
TASA POLITICA MONETARIA 75.0000

X100 nom.
'CABA 2024 BADLAR +3.25% 104.000
'CABA 2028 BADLAR + 3.25% 104.500
'CDAD. CORDOBA 2023 BADLAR 54.500
PVCIA. BS.AS. 2015 BADLAR + 375bps 93.690
'CORDOBA 2026 7.125% PRECIO EN PESOS 16,400.00
'CORDOBA 2026 7.125% PRECIO EN DOLARES 5
PVCIA. BS.AS. 2037 CLASE A EN PESOS 9,300.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS

TR

95.245%
103.923%
40.120%
108.665%

7.346%
6.439%

36.666%
29.726%

21-Oct-22

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.958
1.344
0.275
1.239

1.809
1.822

3.790
4.921

(%)
0.491
0.659
0.196
0.594

1.686
1712

2773
3.793

ccL

Maturity

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

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

1-Sep-37
1-Sep-37

303.64
copIGo

cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

104.888
112.009

53.944
101.652

54.867
54.867

100.788
100.825

Capital
residual

100.00%
100.00%

50.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

99.15%
93.30%
101.03%
92.17%

98.44%
99.97%

30.39%
26.78%

25-Oct-22

Préximo
Vencim.

29-Dec-22
22-Nov-22
15-Nov-22
12-Jan-23

27-0ct-22
27-0ct-22

1-Mar-23
1-Mar-23





