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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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BONO DUAL
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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion
4-Nov-22 8-Nov-22 DOLAR [ 293.620
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 52.509%  3.404 2232
BONAR 2030 STEP UP 33456% 5922 4.437
BONAR 2035 STEP UP 31.815% 5174  3.925
BONAR 2038 STEP UP 21.472%  8.265 6.804
BONAR 2041 STEP UP 18.482% 9.986 8.530
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 52460%  3.170
GLOBALES 2030 STEP UP 46.212%  5.922
GLOBALES 2035 STEP UP 30.691%  5.301
GLOBALES 2038 STEP UP 19.863%  8.095
GLOBALES 2041 STEP UP 18.144%  9.195
GLOBALES 2046 STEP UP 16.909%  7.197

Paridad
(%)
20.46%
19.70%
20.45%
25.44%
23.47%

Paridad
(%)
22.23%
22.34%
21.38%
29.05%
26.18%
36.31%

Interés
Devengado

0.33056
0.24792
1.19826
1.40486
1.15694

Interés
Devengado

0.33056
0.24792
1.19826
1.40486
1.15694
1.19826

Valor
Tecnico
u$s
100.3306
100.2479
101.1983
101.4049
101.1569

Valor
Tecnico
u$s
100.3306
100.2479
101.1983
101.4049
101.1569
101.1983

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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CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

fecha de fecha de
concertacion liguidacion

4-Nov-22 8-Nov-22

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 52.248%
BONAR 2030 STEP UP 51.205%
BONAR 2030 STEP UP 31.221%
BONAR 2030 STEP UP 29.790%
BONAR 2030 STEP UP 26.511%

MAC
DUR
(afios)
3.407
3.418
5.281
4.891
5570

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

47.550%
45.448%
30.305%
25.734%
24.691%
31.103%

MAC
DUR
(afios)
3472
3525
5384
5304
5810
7.577

MoD
DUR
(%)
2238
2261
4.024
3.768
4.403

MoD
DUR
(%)
2.353
2424
4132
4218
4.659
6.532

Interés

Valor  Capital

Paridad Devengado Tecnico residual

(%)
20.58%
19.70%
20.75%
25.54%
23.58%

Paridad Devengado

(%)
22.92%
22.54%
21.54%
30.03%
25.60%
22.89%

0.33056
0.24792
1.19826
1.40486
1.15694

Interés

0.33056
0.24792
1.19826
1.40486
1.15694
0.49583

u$s (%)
100.33056 100.00%
100.24792 100.00%
101.19826 100.00%
101.40486 100.00%
101.15694 100.00%

Valor  Capital
Tecnico  residual
uss (%)
100.33056 100.00%
100.24792 100.00%
101.19826 100.00%
101.40486 100.00%
101.15694 100.00%
100.49583 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
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Délar REF. BCRA 158.2700 4-Nov-22

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

BOTE DOLLAR-LINKED NOV 22| 15890.00 -5.599% 0.060 100.398 100.000 100.00% 100.10% T2V2 30-Nov-22

BOTE DOLLAR-LINKED ABR 23 | 16179.00 -4.485% 0.468 100.346 100.000 100.00% 101.87% Tv23 28-Apr-23
BOTE DOLLAR-LINKED JUL 23 |15900.00 -0.634% 0.723 100.461 100.000 100.00% 100.46% T2V3 31-Jul-23
PRECIO DIAS TASA 4Nov-22 158.3500
ROFEX VENCMTO  DIRECTA FUTUROS DOLAR ROFEX
BOTE DOLLAR-LINKED NOV 22| 15890.00 16790.00 26 5.66% 79.51%

BOTE DOLLAR-LINKED ABR 23 | 16179.00 24470.00 175 51.25% 106.88%
BOTE DOLLAR-LINKED JUL 23 | 15900.00 29215.00 269 83.74% 113.63%

1 . 116.13%
17.80%
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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%

66.

40

PRECIO
X 100 NOM.

770.50

4460.00

1748.00

320.70

281.70

282.10

205.80

199.80

203.35

TIR
(%)

0.973%
12.032%
12.616%

5.830%

8.515%
12.688%
15.495%
14.717%
13.252%

8-Nov-22

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.699
4.661
8.967
0.375
0.758
1.367
2.810
3.208
1.689

(%)

0.693
4.161
7.963
0.355
0.698
1.213
2433
2.875
1.491

PARIDAD
(%)

178.56%
75.91%
38.49%
98.42%
95.04%
86.58%

70.16%
68.04%

83.18%

Valor
Tecnico
+CER

1375.813
5875.476
4541.645
325.838
296.304
325.838
293.310
293.671
244.476

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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4-Nov-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 52.78 141.871% 0.882 0.365 101.022 100.00% 52.25% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 22.40 110.812% 1.945 0.923 100.990  100.00%  22.18% 17-Apr-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08 133.56 4Nov22  158.3500
A 3500 158.27 FUTUROS DOLAR ROFEX

PRECIO ; . X 102.11%

CIERRE VCMTO RENDIM. AJUSTE  REND.DIR.  T.N.A. 10.01%
111.38%

113.43%

162.00 31-Jul-23

TDL23 dollar

TDL23 cer 16200 31Jul23  5.75% 353
TDS23dollar 15950 30-Sep-23  -0.77% 414
TDS23 cer 159.50 30-Sep-23 7.68% 414 116.13%

17.80%
DOLLAR REF.30/09  147.32

A 3500 158.27

TDF24 dollar 146.52 28-Feb-24
TDF24 cer 146.52 28-Feb-24
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FECHA Nov-22/

PRECIO  VCMTO RENDDIR T.NA. TEA. DIAS

AL VCTO
S30N2 9596 30-Nov-22 4.21%  58.29% 77.00% 26
516D2 92.94 16-Dec-22 7.60%  65.11% 87.30% 22
s28F3 7895 28-Feb-23 2666%  82.75% 108.24% 116

LECER
PRECIO  VCMTO CAP.AISTD  DIAS REND.DIR
POR CER AL VCTO +CER

X23N2 129.65 23-Nov-22  135.338 19 4.39%|
X16D2 157.50 16-Dec-22  163.924 a2 4.08%
X20E3 165.10 20-]an-23  172.079 77 4.23%
X17F3 158.85 17-Feb-23  166.379 105 474%
X21A3 15075 21-Apr-23  159.705 168 5.94%
X19Y3 143.80 19-May-23 _ 153.215 196 6.55%

X1613 112.80 16-lun-23  121.482 224 7.70%|
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BADLAR 68.7500
TASA POLITICA MONETARIA 75.0000

X100 nom.
'CABA 2024 BADLAR +3.25% 106.000
'CABA 2028 BADLAR + 3.25% 105.650
'CDAD. CORDOBA 2023 BADLAR 53.000
PVCIA. BS.AS. 2015 BADLAR + 375bps 90.790
'CORDOBA 2026 7.125% PRECIO EN PESOS 14,788.00
'CORDOBA 2026 7.125% PRECIO EN DOLARES 50.30
PVCIA. BS.AS. 2037 CLASE A EN PESOS 9,790.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 8,100.00

TR

96.890%
106.797%
67.130%
119.724%

13.048%
10.784%

35.362%
30.404%

4-Nov-22

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.918
1.281
0.227
1.165

1.733
1.762

3.832
4.810

(%)
0.466
0.620
0.136
0.530

1.533
1.591

2.831
3.688

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

304.55
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

107.534
114.514

54.722
103.430

50.218
50.218

100.977
101.024

Capital
residual

100.00%
100.00%

50.00%
100.00%

53.13%
53.13%

100.00%
100.00%




