CUADROS DE BONOS ARGENTINOS al 30/12/2022
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LEDES Y LECER
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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

fecha de fecha de
concertacion liquidacion
30-Dec-22 3-Jan-23 DOLAR [ 336.096
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 45.234%  3.352  2.308
BONAR 2030 STEP UP 33456%  4.856 3.639
BONAR 2035 STEP UP 26.895%  5.502  4.407
BONAR 2038 STEP UP 21.472% 6176 5.084
BONAR 2041 STEP UP 18.482% 7.761 6.631
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 44.403%  3.187
GLOBALES 2030 STEP UP 39.307%  4.856
GLOBALES 2035 STEP UP 26.129%  5.684
GLOBALES 2038 STEP UP 19.863%  6.832
GLOBALES 2041 STEP UP 18.144%  7.819
GLOBALES 2046 STEP UP 16.909%  7.193

Paridad
(%)
25.61%
24.04%
25.94%
33.93%
30.12%

Paridad
(%)
27.83%
27.66%
26.84%
34.27%
30.71%
36.12%

Interés
Devengado

0.48333
0.36250
1.75208
2.05417
1.69167

Interés
Devengado

0.48333
0.36250
1.75208
2.05417
1.69167
1.75208

Valor
Tecnico
u$s
100.4833
100.3625
101.7521
102.0542
101.6917

Valor
Tecnico
u$s
100.4833
100.3625
101.7521
102.0542
101.6917
101.7521

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
concertacién liquidacién
30-Dec-22 3-Jan-23
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio MAC
uss TR DUR
(afios)
BONAR 2029 STEP UP 42.408% 3393
BONAR 2030 STEP UP 45103% 3379
BONAR 2030 STEP UP 26.446% 5679
BONAR 2030 STEP UP 23413% 5407
BONAR 2030 STEP UP 22262% 5757

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

Precio MAC
uss TR DUR

(afios)

GLOBALES 2029 1% 42947% 3385
GLOBALES 2030 STEP UP 38335% 3516
GLOBALES 2035 STEP UP 25916% 5742
GLOBALES 2038 STEP UP 22791% 5478
GLOBALES 2041 STEP UP 21632% 6089
'GLOBALES 2046 STEP UP 26.000% = 4.622

MoD
DUR
(%)
2.383
2.329
4.491
4.381
4.709

MoD
DUR
(%)
2.368
2.542
4.560
4.461
5.006
3.805

Interés Valor
Paridad Devengado Tecnico
(%) uss
27.37% 048333 100.48333
2404% 036250  100.36250
2629% 175208  101.75208
3416% 187292 101.87292
3078% 169167  101.69167
Interés Valor
Paridad Devengado Tecnico
(%) uss
27.02% 048333  100.48333
2835%  0.36250  100.36250
2693% 175208  101.75208
3511% 187292 101.87292
3048% 169167  101.69167
28.49%  0.72500  100.72500

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Proximo
Vencimiento

9-Jan-23
9-Jan-23
9-Jan-23
9-Jan-23
9-Jan-23

Proximo
Vencimiento

9-Jan-23
9-Jan-23
9-Jan-23
9-Jan-23
9-Jan-23
9-Jan-23

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

Cupén #

FNFNFSFNES

Cupén #

INFNFNFNINTS

Tasa
Cupén

1.000%
0.750%
3.625%
3.875%
3.500%

Tasa
Cupén

1.000%
0.750%
3.625%
3.875%
3.500%
1.500%

Cédigo
MERVAL

AL29
AL30
AL35
AE38
AL&1

Cédigo
MERVAL

GD29
GD30
GD35
GD38
GDa1
GD46
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Délar REF. BCRA

177.13 30-Dec-22

BOTE DOLLAR-LINKED ABR 23
BOTE DOLLAR-LINKED JUL 23

BOTE DOLLAR-LINKED ABR 23
BOTE DOLLAR-LINKED JUL 23

MACAULAY MODIFIED Tecnical

VIELD  DURATION DURATION PRICE  Value Residual  Parity
(afios) (%) (%)

100.000 100.00% 100.66%

100.000 100.00% 99.36%

TASA " sDecz2 17000
FUTUROS DOLAR ROFEX

PRECIO DIAS
ROFEX VENCMTO  DIRECTA

17900.00 22845.00 119 27.63% 84.73% 3 $1L0)

191.300

17600.00 26840.00 213 52.50% 89.96% M

ans0 | 22
Apr-23 228450 29.07%
May23
Junz3
Jul-23  268.400 61.64%

23 | za150

29100

oazs | 3100
Novzs | 326250

MERVAL
Code

TvV23
T2V3

Maturity
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Nombre
MERVAL

PR13
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

30-Dec-22 73.38480

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.

802.00

4910.00

2199.50

354.55

317.20

321.00

241.00

234.00

232.90

TIR
(%)

-7.693%
11.822%
11.921%
15.525%
8.526%

13.366%
13.760%
12.122%
12.928%

3-Jan-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.643
4.697
8.912
0.222
0.605
1.213
2.706
3.248
1.536

(%)

0.697
4.200
7.963
0.192
0.557
1.070
2379
2.897
1.360

PARIDAD
(%)

99.81%
76.56%
41.30%
97.16%
96.03%
87.35%
74.18%
74.15%
84.95%

Valor
Tecnico
+ CER

800.501
6400.283
5061.092

362.897

330.103

362.897

323.732

323.853

271.910

Préximo
Vencim.

15-Dec-22
30-Jun-23
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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30-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 67.50 107.930% 0.732 0.352 103.467 100.00% 65.24% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 26.20 105.956% 1.836 0.892 103.358  100.00%  25.35% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08 30-Dec-22
A 3500

177.0000
FUTUROS DOLAR ROFEX
AJUSTE
177.130
PRECIO Jan23 191.300 92.15%

CIERRE veMmTo RENDIM. AJUSTE  REND.DIR.  T.N.A. Feb23 204.200 93.48%
Mar-23 217.150 90.98%

228.450 29.07% 87.68%

86% 88.52%
TDL23 dollar 178.50 31-Jul-23 44.72% 89.68%

TDL23 cer 178.50 31-Jul-23 7.02% 212 268.400 51.64% 88.49%
TDS23 dollar 175.20 30-Sep-23 1.10% 273 284.150

TASA IMPLICITA|
26.81%

VENCIMIENTO
Dec22

TDS23 cer 175.20 30-Sep-23 299100 91.89%
313.100 92.02%
LLAR REF.30/09  147.32 326.250 91.87%

A 3500 177.13

TDF24 dollar 162.50 28-Feb-24 9.00%
TDF24 cer 162.50 28-Feb-24 18.06%




image1.png
PRECIO

LECER

PRECIO
X20E3 182.70
X17F3 175.20
X21A3 171.00

FECHA

veMTo

31-Ma
28-Apr-23
31-May-23

VCMTO | CAP. AISTD

20-4an-23
17-Feb-23
21-Apr-23

ec-

TNA.

81.03%
83.84%
85.83%

CER
DIAS

PORCER ALVCTO

182.920
176.861
169.766

21

162.867

TEA.

108.99%
109.60%
108.01%

71.7057
REND.DIR

+CER

0.12%
0.95%
-0.72%

DIAS

250%
200%
150%
100%
050%

0.00%

1%

LEDE
109%

107%

105%

108%

100%

9%

-0s0% §

-1.00%

LEDE

105.46%

20

50

104.36%

70 50

LECER

110 130 150

-0.72%




image2.png
BADLAR 68.8125
TASA POLITICA MONETARIA 75.0000

X100 nom
'CABA 2024 BADLAR +3.25% 103.950
'CABA 2028 BADLAR + 3.25% 106.000
'CDAD. CORDOBA 2023 BADLAR 36.600
PVCIA. BS.AS. 2015 BADLAR + 375bps 105.050
'CORDOBA 2026 7.125% PRECIO EN PESOS 18,200.00
'CORDOBA 2026 7.125% PRECIO EN DOLARES 54.00
PVCIA. BS.AS. 2037 CLASE A EN PESOS

PVCIA. BS.AS. 2037 CLASE B EN PESOS

TR

87.728%
96.345%
-44.274%
114.532%

8.519%
7.088%

31.865%
24.546%

30-Dec-22

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.913 0.486
1.469 0.748
0.344 0.617
1.028 0.479
1.656 1.526
1.675 1.564
3.913 2.967
5.325 4.275

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

344.47
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

100.943
107.837

26.361
110.546

51.306
51.306

101.779
101.864

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

102.98%
98.30%
138.84%
95.03%

102.98%
105.25%

36.54%
34.20%

3-Jan-23

Préximo
Vencim.

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

27-Jan-23
27-Jan-23

1-Mar-23
1-Mar-23





