CUADROS DE BONOS ARGENTINOS al 06/01/2023
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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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fecha de

fecha de

concertacion liquidacion
6-Jan-23 10-Jan-23 DOLAR [ 331314
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 42.789% 3431 2.403
AL30 BONAR 2030 STEP UP 33456%  4.582 3.433
AL35 BONAR 2035 STEP UP 25174% 6471 4.930
AE38 BONAR 2038 STEP UP 21.472%  6.727 5538
AL41  BONAR 2041 STEP UP 18.482%  8.080 6.904
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 42.270%  3.267
GD30 GLOBALES 2030 STEP UP 36.622%  4.582
GD35 GLOBALES 2035 STEP UP 24.507%  6.234
GD38 GLOBALES 2038 STEP UP 19.863%  7.011
GD41 GLOBALES 2041 STEP UP 18.144%  7.829
GD46 GLOBALES 2046 STEP UP 16.909%  7.191

Paridad
(%)
26.94%
25.58%
26.84%
31.80%
29.43%

Paridad
(%)
28.98%
29.53%
27.61%
34.08%
31.19%
36.75%

Interés
Devengado

0.00278
0.00208
0.01007
0.01181
0.00972

Interés
Devengado

0.00278
0.00208
0.01007
0.01181
0.00972
0.01007

Valor
Tecnico
u$s
100.0028
100.0021
100.0101
100.0118
100.0097

Valor
Tecnico
u$s
100.0028
100.0021
100.0101
100.0118
100.0097
100.0101

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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MAC
DUR
(afios)
3428
3465
6210
5619

fecha de fecha de

concertacion liquidacion

6-Jan-23 10-Jan-23

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO| Precio
CNV uss TR

AL29D |BONAR 2029 STEP UP 43.004%
AL30D |BONAR 2030 STEP UP 42.313%
AL35D |BONAR 2030 STEP UP 25.145%
AE38D |BONAR 2030 STEP UP 24.224%
AL41D |BONAR 2030 STEP UP 21.231%

6.487

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

CODIGO|
CNV

GD29D |GLOBALES 2029 1%

GD30D |GLOBALES 2030 STEP UP
GD35D |GLOBALES 2035 STEP UP
GD38D |GLOBALES 2038 STEP UP
GD41D |GLOBALES 2041 STEP UP
GD46D |GLOBALES 2046 STEP UP

Precio
uss

TR

40.049%
36.460%
24.227%
22.465%
20.624%
25.707%

MAC
DUR
(afios)
3469
3582
6309
5.805
6572
4752

MoD
DUR
(%)
2.397
2435
4.962
4524
5.351

MoD
DUR
(%)
2477
2,625
5.079
4.740
5.448
3.927

Interés

Valor

Paridad Devengado Tecnico

(%)
26.80%
25.58%
26.70%
31.80%
30.00%

Paridad Devengado

(%)
28.80%
29.66%
27.96%
34.50%
31.00%
28.40%

0.00278
0.00208
0.01007
0.01181
0.00972

Interés

0.00278
0.00208
0.01007
0.01181
0.00972
0.01007

us$s
100.00278
100.00208
100.01007
100.01181
100.00972

Valor
Tecnico
us$s
100.00278
100.00208
100.01007
100.01181
100.00972
100.01007

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-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-Jul-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
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Délar REF. BCRA

179.24

BOTE DOLLAR-LINKED ABR 23

PRICE YIELD
x 100 resid.

17725.00 4.021%

6-Jan-23

MACAULAY MODIFIED

DURATION DURATION
(afios) (%)

0.296 284

PRICE

Tecnical
Value

Residual  Parity
(%) (%)

100.398 100.000 100.00% 98.50%

MERVAL
Code

TvV23

Maturity

BOTE DOLLAR-LINKED JUL 23

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

17920.00 -46.048%

PRECIO
ROFEX

17725.00 22360.00

17920.00 2625

0

0.551

DIAS TASA
VENCMTO  DIRECTA

26.15%
206 46.48%

99.978 100.000 100.00% 99.98%

T.N.
85.22%

6Jan23

179.1500

T2V3

FUTUROS DOLAR ROFEX
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Nombre
MERVAL

PR13
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28
T2X4

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

5015.00

2120.00

358.90

320.50

324.70

242.00

233.90

234.50

TIR
(%)

-6.305%
11.578%
11.905%
13.190%
8.784%

13.578%
13.998%
12.307%
12.977%

10-Jan-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.622
4.695
8.895
0.203
0.585
1.194
2.685
3.226
1.516

(%)

0.663
4.208
7.949
0.179
0.538
1.051
2.356
2.872
1.342

PARIDAD
(%)

100.90%
77.43%
41.42%
97.81%
96.02%
87.34%
73.92%
73.89%
85.07%

Valor
Tecnico
+ CER

809.195
6477.125
5117.787

366.938

333.779

366.938

327.375

327.513

274.945

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




image7.png
4-Jan-23

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 68.51 107.693% 0.713 0.343 103.778 100.00% 66.02% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 28.50 98.293% 1.891 0.954 103.660 100.00%  27.49% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08 6-Jan-23 179.1500

A 3500 FUTUROS DOLAR ROFEX
VENCIMIENTO |  AJUSTE

PRECIO DIAS
CIERRE VcMTO RENDIM. ALVCTO REND.DIR.  T.N.A.

Apr-23 223.600 24.81% 79.44%

May-23 27.000 | 32.29% 81.29%
Jun-23 250250 | 39.69% 82.78%

TDL23 dollar 178.45 31-Jul-23 | Jul-23 262.500 46.53% 82.44%

TDL23 cer 178.45 31-Jul-23

TDS23 dollar 174.80 30-Sep-23

TDS23 cer 174.80 30-Sep-23
OLLAR REF.30/09  147.32

A 3500 179.24

TDF24 dollar 165.00 28-Feb-24 8.63%
TDF24 cer 165.00 28-Feb-24 16.27%
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LEDE

110%
LEDE

PRECIO  VCMTO  REND.DIR T.N.A. TEA. DIAS  105%

105.80%

5%

85.80 31-Mar-23 16 .78% 0%
80.85 28-Apr23 23 98.04%
100.59% B
83.56%
0%
0 40 s s 100 10 10 0 1w
LECER CER 71.7057
150% LECER
PRECIO  VCMTO  CAP.AISTD DIAS  REND.DIR
PORCER ALVCTO  +CER  100%
X20E3 185.30 20-Jan23 182920 1 1.28%
X17F3 17750 17-Feb23 176861 a2 0.58% 7%
x21a3 17039 21-Apr23 169766 105 0.37% 0.00%

162.867 o

-1.28%
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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

17,949.00

53.70

13,100.00
11,362.00

TR

91.531%
99.179%
-32.427%
114.506%

8.492%
7.541%

30.767%
25.571%

4-Jan-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.890
1.423
0.324
1.007

1.640
1.652

3.973
5.182

(%)
0.465
0.714
0.479
0.470

1511
1.536

3.038
4.127

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

339.05

copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

102.281
109.250

26.556
111.435

51.445
51.445

101.881
101.971

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

101.49%
97.03%
128.03%
96.29%

102.90%
104.38%

37.92%
32.86%

10-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




