CUADROS DE BONOS ARGENTINOS al 18/11/2022
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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 CER
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BONO DUAL
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fecha de fecha de
concertacion liquidacion
18-Nov-22 22 -Nov-22 DOLAR [ 315.482
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 49.636%  3.405 2.275
AL30 BONAR 2030 STEP UP 33.456%  5.347  4.006
AL35 BONAR 2035 STEP UP 29.871% 5356 4.124
AE38 BONAR 2038 STEP UP 21.472%  7.690 6.331
AL41  BONAR 2041 STEP UP 18.482%  9.302 7.946
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 48177%  3.220
GD30 GLOBALES 2030 STEP UP 41.752%  5.347
GD35 GLOBALES 2035 STEP UP 28.913%  5.468
GD38 GLOBALES 2038 STEP UP 19.863%  7.565
GD41 GLOBALES 2041 STEP UP 18.144%  8.637
GD46  GLOBALES 2046 STEP UP 16.909%  7.196

Paridad
(%)
2217%
21.81%
22.30%
27.32%
25.18%

Paridad
(%)
24.63%
25.04%
23.21%
31.05%
27.85%
36.26%

Interés
Devengado

0.36944
0.27708
1.33924
1.57014
1.29306

Interés
Devengado

0.36944
0.27708
1.33924
1.57014
1.29306
1.33924

Valor
Tecnico
u$s
100.3694
100.2771
101.3392
101.5701
101.2931

Valor
Tecnico
u$s
100.3694
100.2771
101.3392
101.5701
101.2931
101.3392

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

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
18-Nov-22 22-Nov-22
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 48.165%
BONAR 2030 STEP UP 46.721%
BONAR 2030 STEP UP 29.042%
BONAR 2030 STEP UP 27.119%
BONAR 2030 STEP UP 24.778%

MAC
DUR
(afios)
3.428
3.465
5492
5122
5.762

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

43.312%
40.288%
28.159%
24.400%
21.791%
28.475%

MAC
DUR
(afios)
3.498
3592
5.504
5413
6.192
7.577

MoD
DUR
(%)
2314
2.361
4.256
4.029
4618

MoD
DUR
(%)
2441
2.560
4.365
4.351
5.084
6.532

Interés

Valor  Capital

Paridad Devengado Tecnico residual

(%)
2291%
22.16%
22.90%
28.56%
25.67%

Paridad Devengado

(%)
25.711%
25.96%
23.78%
32.00%
29.62%
25.31%

0.36667
0.27500
1.32017
1.55833
1.28333

Interés

0.36667
0.27500
1.32017
1.55833
1.28333
0.55000

u$s (%)
100.36667 100.00%
100.27500 100.00%
101.32917 100.00%
101.55833 100.00%
101.28333 100.00%

Valor  Capital
Tecnico  residual
uss (%)
100.36667 100.00%
100.27500 100.00%
101.32917 100.00%
101.56833 100.00%
101.28333 100.00%
100.55000 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 163.1500 18-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| 16215.00 35.435% 99.387 100.000 100.00% 99.09%  T2V2 30-Nov-22

BOTE DOLLAR-LINKED ABR 23 | 16499.00 -2.460% 100.358 100.000 100.00% 100.77% TV23 28-Apr-23
BOTE DOLLAR-LINKED JUL 23 | 16130.00 -28.999% 98.866 100.000 100.00% 98.87%  T2V3 31-Jul-23
PRECIO DIAS TASA 18Nov-22  163.0400
ROFEX VENCMTO  DIRECTA T.N.A. FUTUROS DOLAR ROFEX
BOTE DOLLAR-LINKED NOV 22| 16215.00 16733.00 3.19% 97.17% 80.03%

BOTE DOLLAR-LINKED ABR 23 | 16499.00 24210.00 46.74% 105.95% - - SN

BOTE DOLLAR-LINKED JUL 23 | 16130.00 29000.00 79.79% 114.21% e

242.100 48.49%  108.58%

258500 | 58.55% 11016%

un 23 272600 | 67.20% 109.50%
Jul-23 290000 77.87% _ 111.46%
112.69%

114.03%
117.39%
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Nombre
MERVAL

PR13
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28

T2X4

ov-22 .86940

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.

782.30

4215.00

1920.00

326.75

289.85

291.10

197.85

195.00

210.00

TIR
(%)

-5.591%
14.231%
11.844%
9.322%

8.827%

13.108%
17.915%
15.625%
18.486%

22-Nov-22

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.713
4.460
9.037
0.337
0.720
1.328
2.799
3.297
1.649

(%)

0.755
3.904
8.080
0.308
0.661
1.174
2373
2.852
1.392

PARIDAD
(%)

94.64%
69.64%
41.10%
97.51%
95.09%
86.50%
66.23%
66.23%
77.53%

Valor
Tecnico
+ CER

740.337
6052.435
4671.226

335.090

304.809

335.090

298.721

298.748

251.529

Préximo
Vencim.

15-Dec-22
31-Dec-22
31-Mar-23
25-Mar-23
13-Feb-23
25-Mar-23
9-May-23
9-May-23
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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18-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 58.40 123.352% 0.846 0.379 101.644 100.00% 57.46% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 22.60 113.014% 1.887 0.886 101593  100.00%  22.25% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF.12/08 133.56 1o Hov. 2 BII63 04008
FUTUROS DOLAR ROFEX
A 3500 163.15 VENCIMIENTO | AJUSTE TASA IMPLICITA
Nov-22  167.330 80.03%
96.11%
10274%

PRECIO
CIERRE VCMTO RENDIM.

REND.DIR.  T.N.A.

TDL23 dollar 164.55 31-Jul-23
TDL23 cer 164.55 31-Jul-23
TDS23 dollar 161.90 30-Sep-23 0.77% 414
TDS23 cer 161.90 30-Sep-23
OLLAR REF.30/09 147.32
A 3500 163.15

17.39%

TDF24 dollar 145.00 28-Feb-24
TDF24 cer 145.00 28-Feb-24
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FECHA

LEDE

PRECIO  VCMTO EMISION REND.DIR T.NA. DIAS
ALVCTO
S30N2 9852 30-Noy 06/24/22 50%  45.07% 56.41% 12|
51602 95.50 16-Dec-22 8/25/2022  4.71% _  60.58% 80.76% 28
s28F3 8150 28-Feb-23 9/29/2022 22.70%  80.12% 105.85% 102
PRECIO  VCMTO EMISION CAP.AISTD DIAS  REND.DIR
PORCER ALVCTO  +CER
X16D2 16200 16-Dec-22 02/28/22 170738 28 5.39%
X20E3 169.05 20-]an-23 01/16/22  182.920 63 8.20%
X17F3 16235 17-Feb-23 02/15/22  176.861 91 8.94%
X21A3 154.00 03/16/22  169.766 154 10.24%
X19Y3 148.00 04/14/22 182 10.05%
X1613 11555 16-Jun-23 08/31/22 210 11.76%)
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BADLAR 68.6875
TASA POLITICA MONETARIA 75.0000

X100 nom,
'CABA 2024 BADLAR +3.25% 110.000
'CABA 2028 BADLAR + 3.25% 93.300
'CDAD. CORDOBA 2023 BADLAR 25.000
PVCIA. BS.AS. 2015 BADLAR + 375bps 93.850
'CORDOBA 2026 7.125% PRECIO EN PESOS 16,550.00
'CORDOBA 2026 7.125% PRECIO EN DOLARES 51.80
PVCIA. BS.AS. 2037 CLASE A EN PESOS 11,275.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 50.00

TR

94.314%
136.197%
48.805%
119.010%

11.772%
9.166%

33.923%
28.116%

18-Nov-22

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.883 0.454
1.043 0.442
0.454 0.305
1129 0.516
1716 1.535
1.749 1.602
3.887 2.902
5.022 3.920

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

332.76
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

110.162
100.000

25.194
105.209

50.495
50.495

101.181
101.238

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

99.85%
93.30%
99.23%
89.20%

98.50%
102.58%

33.49%
28.94%

22-Nov-22

Préximo
Vencim.

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

27-Jan-23
27-Jan-23

1-Mar-23
1-Mar-23





