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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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BONOS DUAL
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CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion
28-Oct-22 1-Nov-22 DOLAR[294.914
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 51.908% 3431 2.259
BONAR 2030 STEP UP 33.456%  5.946  4.456
BONAR 2035 STEP UP 31.626% 5215 3.962
BONAR 2038 STEP UP 21.472% 8.398 6.914
BONAR 2041 STEP UP 18.482% 10.315 8.811
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 52150%  3.194
GLOBALES 2030 STEP UP 45.718%  5.946
GLOBALES 2035 STEP UP 30.493%  5.343
GLOBALES 2038 STEP UP 19.863%  8.336
GLOBALES 2041 STEP UP 18.144%  9.253
GLOBALES 2046 STEP UP 16.909%  7.198
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(%)
20.58%
19.61%
20.50%
25.05%
22.73%

Paridad
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22.20%
22.45%
21.46%
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36.34%
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031111
0.23333
1.12778
1.32222
1.08889

Interés
Devengado

031111
0.23333
1.12778
1.32222
1.08889
1.12778

Valor
Tecnico
u$s
100.3111
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101.3222
101.0889
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100.00%
100.00%
100.00%
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100.00%
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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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fecha de

fecha de

concertacion liguidacion

28-Oct-22 1-Nov-22

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 52.105%
BONAR 2030 STEP UP 51.057%
BONAR 2030 STEP UP 31.092%
BONAR 2030 STEP UP 30.175%
BONAR 2030 STEP UP 27.339%

MAC
DUR
(afios)
3.428
3.440
5315
4873
5485

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

47.977%
45.336%
29.964%
25.983%
23.053%
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5.207
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031111
0.23333
112778
1.32222
1.08889
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u$s (%)
100.31111 100.00%
100.23333 100.00%
101.12778 100.00%
101.32222 100.00%
101.08889 100.00%

Valor  Capital
Tecnico  residual
uss (%)
100.31111 100.00%
100.23333 100.00%
101.12778 100.00%
101.32222 100.00%
101.08889 100.00%
100.45417 100.00%

Proximo
Vencimiento

9-Jul-23
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Délar REF. BCRA 156.0200 28-Oct-22

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

BOTE DOLLAR-LINKED NOV 22| 15679.00 -5.415% 0.079 100.494 100.000 100.00% 100.20% T2V2
BOTE DOLLAR-LINKED ABR 23 | 15599.00 0.142% 0.488 100.340 100.000 100.00% 99.64%  Tv23
BOTE DOLLAR-LINKED JUL 23 | 15500.00 0.887% 0.742 99.346 100.000 100.00% 99.35%  T2V3

PRECIO DIAS TASA 28002 155930

ROFEX VENCMTO  DIRECTA T.N.A. FUTUROS DOLAR ROFEX
VENCIMIENTO | AWUSTE | Tasa [TAsampLicITA| [

BOTE DOLLAR-LINKED NOV 22| 15679.00 16980.00 33} 8.30% 91.78% |EE=TENRUY ML

BOTE DOLLAR-LINKED ABR 23 | 15599.00 24800.00 182  58.98% 118.29% s

BOTE DOLLAR-LINKED JUL 23 | 15500.00 29800.00 276 92.26% 122.01%
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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%

65.14
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X 100 NOM.
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1780.00
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TIR
(%)

-6.188%
11.500%
12.088%
8.008%
9.002%
12.881%
14.178%
12.971%
13.411%

1-Nov-22

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.732
4721
9.061
0.395
0.777
1.386
2.837
3.352
1.708

(%)

0.780
4.234
8.084
0.365
0.713
1.228
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2.967
1.506

PARIDAD
(%)

160.34%
77.54%
40.08%
97.56%
94.59%
86.20%
72.31%
71.45%
82.81%

Valor
Tecnico
+CER

1357.251
5789.766
4478.851
321.354
292.316
321.354
289.241
289.583
241.106

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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28-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 53.00 136.278% 0.902 0.382 100.711 100.00% 52.63% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 22.45 109.052% 1.980 0.947 100.689  100.00%  22.30% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF.12/08 133.56 28.0ct22 1559300

FUTUROS DOLAR ROFEX
CER 28/10 154.74 VENCIMIENTO | AJUSTE

156.890
169.800
184.350
201200
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232.250
248.000

8.90% 98.38%
103.95%
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PRECIO o2z
CIERRE  VCMTO RENDIM. AUSTE  REND.DR.  T.N.A.

Jan23

Apr-23
May-23
Jun-23
Jul-23

59.05%

TDL23 dollar 156.00 31-Jul-23

TDL23 cer 156.00 31-Jul-23  6.05% 353

TDS23 dollar 156.46 30-Sep-23 -1.10% 414 2 °
TDS23 cer 156.46 30-Sep-23 SPE)

DOLLAR REF.30/09  147.32

CER 28/10 154.74

91.11%
102.66%
113.24%

TDF24 dollar 7.42 28-Feb-24 1985.44%
TDF24 cer 7.42 28-Feb-24  2139.06%
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FECHA

PRECIO  VCMTO  REND.DIR ~T.N.A. A DIAS
AL VCTO

53102 99.30 31-Oct-22 0.70% __ 84.59% 132.32% 3

S30N2 9374 30-Nov-22  6.68%  72.85% 102.43% 33

S28F3 7714 28-Feb-23 29.63%  86.73% 113.75% 123

LECER CER 67.4560

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

X16D2 15340 16-Dec-22  163.924 6.86%
X203 160.00 20-]an-23  172.079 84 7.55%
X17F3 153.40 17-Feb-23  166.379 112 8.46%
X21A3 14615 21-Apr-23  159.705 175 9.27%

X19Y3 139.25 19-May-23 _ 153.215 203 10.03%
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BONOS EN PESOS LEY ARGENTINA 3

CABA 2024 BADLAR +3.25%

CCABA 2028 BADLAR + 3.25%

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

BONOS EN DOLARES LEY ARGENTINA

CORDOBA 2026 7.125% PRECIO EN PESOS.
(CORDOBA 2026 7.125% PRECIO EN DOLARES

BONOS EN DOLARES LEY EXTRANJERA

PVCIA. BS.AS. 2037 CLASE A EN PESOS.
PVCIA. BS.AS. 2037 CLASE B EN PESOS

49.81

TR

100.584%
106.427%

29.339%
114.097%

13.328%
11.274%

35.554%
30.377%

28-Oct-22

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.932
1.303
0.261
1.201

1.747
1773

3.839
4.832

(%)
0.465
0.631
0.202
0.561

1.541
1.593

2.832
3.706

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

305.8

copIGo

cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

106.233
113.213

54.333
102.541

50.079
50.079

100.875
100.917

Capital
residual

100.00%
100.00%

50.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

96.96%
92.48%
103.07%
90.15%

96.32%
99.46%

31.51%
26.25%

1-Nov-22

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

27-Jan-23
27-Jan-23

1-Mar-23
1-Mar-23





