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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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CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de fecha de
concertacion liquidacion
2-Dec-22 6-Dec-22 DOLAR [ 318.650
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 45.633% 3423 2.351
BONAR 2030 STEP UP 33.456%  4.936  3.699
BONAR 2035 STEP UP 28.035% 5532 4.321
BONAR 2038 STEP UP 21.472% 6.978 5.745
BONAR 2041 STEP UP 18.482%  8.498 7.260
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 43.628%  3.275
GLOBALES 2030 STEP UP 38.303%  4.936
GLOBALES 2035 STEP UP 26522%  5.711
GLOBALES 2038 STEP UP 19.863%  7.075
GLOBALES 2041 STEP UP 18.144%  8.008
GLOBALES 2046 STEP UP 16.909%  7.194

Paridad
(%)
24.68%
23.63%
24.30%
30.08%
27.54%

Paridad
(%)
27.54%
27.69%
25.97%
33.16%
30.02%
36.21%

Interés
Devengado

0.40833
0.30625
1.48021
1.73542
1.42917

Interés
Devengado

0.40833
0.30625
1.48021
1.73542
1.42917
1.48021

Valor
Tecnico
u$s
100.4083
100.3063
101.4802
101.7354
101.4292

Valor
Tecnico
u$s
100.4083
100.3063
101.4802
101.7354
101.4292
101.4802

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




image4.png
concertacion liquidacion

2-Dec-22 6-Dec-22
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO| Precio MAC  MOD Interés Valor  Capital  Proximo Tasa  Cédigo
CNV uss TR DUR  DUR Paridad Devengado Tecnico residual Vencimiento  Maturity ~Cupén# Cupén MERVAL.
(afios) (%) (%) uss (%)
AL29D |BONAR 2029 STEP UP 45713% 3422 2348 2463% 040833  100.40833 100.00%  9-Jul-23 9-Jul-29 5 1.000% AL29
AL30D |BONAR 2030 STEP UP 44660% 3462 2394 2363%  0.30625  100.30625 100.00%  9~Jul-23 9-Jul-30 5 0750%  AL30
AL35D |BONAR 2030 STEP UP 27.464% 5634 4420 2473% 148021  101.48021 100.00%  9~Jul-23 9-Jul-35 5 3625% AL35
AE38D |BONAR 2030 STEP UP 26.040% 5194 4121 30.08% 173542  101.73542 100.00%  9-~Jul-23 9-Jul-38 5 4250% AE38
AL41D |BONAR 2030 STEP UP 23384% 5912 4791 27.62% 142917  101.42917 100.00%  9~Jul-23 9-Jul-41 5 3500% AL41
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO| Precio MAC  MOD Interés Valor  Capital  Proximo Tasa  Cédigo
CNV uss TR DUR  DUR Paridad Devengado Tecnico residual Vencimiento  Maturity Cupén# Cupén MERVAL.
(afios) (%) (%) uss (%)
GD29D |GLOBALES 2029 1% 41184% 3489 2471 27.47%  0.40833  100.40833 100.00%  9-Jul-23 9-Jul-29 5 1.000% GD29
GD30D |GLOBALES 2030 STEP UP 38.335%  3.591 2596 27.67%  0.30625  100.30625 100.00%  9~Jul-23 9-Jul-30 5 0750% GD30
GD35D |GLOBALES 2035 STEP UP 26474% 5751 4547 25.86%  1.48021  101.48021 100.00%  9~Jul-23 9-Jul-35 5  3625% GD35
GD38D |GLOBALES 2038 STEP UP 23910% 5426 4379 3293% 173542  101.73542 100.00%  9-Jul-23 9-Jul-38 5  4250% GD38
GD41D |GLOBALES 2041 STEP UP 21150% 6235 5147 30.86%  1.42917  101.42917 100.00%  9~Jul-23 9-Jul-41 5 3500% GD41
GD46D |GLOBALES 2046 STEP UP 27.645% 7577 6532 26.34%  0.61250  100.61250 100.00%  9-Jan-21 9-Jul-46 5  1500% GD46
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Délar REF. BCRA 168.0900 2-Dec-22

MACAULAY MODIFIED Tecnical MERVAL
YIELD DURATION DURATION PRICE Value Residual Parity Code Maturity
(%) (%)
BOTE DOLLAR-LINKED ABR 23 . 100.369 100.000 100.00% 101.35% TV23 2
BOTE DOLLAR-LINKED JUL 23 : K J K 99.203 100.000 100.00% 99.20% T2V3 3.

PRECIO DIAS TASA 2.Dec-22 167.9800
ROFEX VENCMTO  DIRECTA T.N.A. FUTUROS DOLAR ROFEX

VENCIMIENTO | AJUSTE TASA IMPLICITA
BOTE DOLLAR-LINKED ABR 23 | 17098.00 23880.00 147 39.67% 98.49% e e S

BOTE DOLLAR-LINKED JUL 23 | 16675.00 28600.00 241 71.51% 108.31% Jan23 195.900 101.11%
210.000 103.75%

105.05%
105.08%

106.41%

70.26%
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Nombre
MERVAL

PR13
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

ec-22 67.86940

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.

796.00

4315.00

2015.00

339.40

298.55

300.45

211.70

206.90

216.00

TIR
(%)

-8.286%
13.760%
11.301%
-2.627%
4.701%

10.950%
15.330%
13.456%
16.718%

6-Dec-22

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.679
4.455
9.075
0.299
0.681
1.290
2774
3.300
1.611

(%)

0.740
3.916
8.153
0.307
0.651
1.163
2.405
2.908
1.381

PARIDAD
(%)

93.01%
71.14%
43.11%
101.23%
97.89%
89.05%
70.81%
70.80%
79.90%

Valor
Tecnico
+ CER

740.337
6065.849
4674.389

335.272

304.975

335.272

298.953

299.009

258.959

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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2-Dec-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 58.75 130.334% 0.807 0.350 102.267 100.00% 57.45% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 24.51 107.174% 1.902 0.918 102.196 100.00%  23.98% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08 133.56 2Dec22 167.9800

A 3500 168.09 FUTUROS DOLAR ROFEX
TASA IMPLICITA]

87.81%
101.11%
103.75%
103.39%
103.28%

105.05%
TDL23 dollar 170.00 31-Jul-23 105.04%

TDL23 cer 17000 31-Jul-23  7.13% 353 106.41%
TDS23 dollar 167.10 30-Sep-23 0.59% 414 3 .4 106.66%
TDS23 cer 167.10 30-Sep-23 . X 108.30%
DOLLAR REF.30/09  147.32 1B

112.55%
A 3500 168.09

PRECIO DIAS

CIERRE VCMTO RENDIM. ALVCTO AJUSTE  REND.DIR.  T.N.A.

11.93%

TDF24 dollar 153.98 28-Feb-24
TDF24 cer 153.98 28-Feb-24
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BONOS EN PESOS LEY ARGENTINA 3

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

16,700.00

52.15

11,800.00
9,700.00

2-Dec-22

TR

101.211%
-8.201%
120.964%

10.274%
8.950%

32.146%
28.033%

MACAULAY MODIFIED
DURATION DURATION

(afios)
1.501
0.418
1.084

1.701
1718

3.970
4.993

(%)
0.746
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0.491

1.543
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3.004
3.900
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Valor
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102.686
25.583
106.988

50.772
50.772

101.385
101.451

Capital
residual

100.00%
25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

4-Dec-22

Paridad

94.76%
121.37%
89.92%

100.63%
102.71%

35.61%
29.25%

Préximo
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15-Feb-23
12-Jan-23

27-Jan-23
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1-Mar-23
1-Mar-23




