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BONOS EN DOLARES COTIZADOS EN PESOS
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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
20-Jan-23 24-Jan-23 DOLAR [ 351.533
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 36.525%  3.481 2.550
BONAR 2030 STEP UP 33456%  3.824 2.865
BONAR 2035 STEP UP 23.213%  6.349 5.153
BONAR 2038 STEP UP 21.472%  6.379  5.251
BONAR 2041 STEP UP 18.482%  7.469 6.382
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 34523%  3.381
GLOBALES 2030 STEP UP 29.968%  3.824
GLOBALES 2035 STEP UP 22.555%  6.422
GLOBALES 2038 STEP UP 19.863%  6.227
GLOBALES 2041 STEP UP 18.144%  7.108
GLOBALES 2046 STEP UP 16.909%  7.189

Paridad
(%)
31.85%
30.65%
29.82%
33.51%
31.81%
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35.12%
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34.33%
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0.14583
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0.04167
0.03125
0.15104
0.17708
0.14583
0.15104

Valor
Tecnico
u$s
100.0417
100.0313
100.1510
100.1771
100.1458

Valor
Tecnico
u$s
100.0417
100.0313
100.1510
100.1771
100.1458
100.1510

Capital

Préoximo

residual Vencimiento Maturity

(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
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(%)
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
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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)
3470
3.560
6.401
5708

fecha de fecha de

concertacion liquidacion

20-Jan-23 24-Jan-23

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

AL29D |BONAR 2029 STEP UP 37.287%
AL30D |BONAR 2030 STEP UP 35.647%
AL35D |BONAR 2030 STEP UP 23.035%
AE38D |BONAR 2030 STEP UP 23.006%
AL41D |BONAR 2030 STEP UP 20.461%

6.556.

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

33.002%
30.067%
22.489%
20.893%
19.618%
22.919%

MAC
DUR
(afios)
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4.981
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(%)
31.24%
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31.45%

Paridad Devengado

(%)
34.91%
35.69%
30.79%
37.43%
32.95%
32.05%
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0.03125
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0.14583
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0.04167
0.03125
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0.17708
0.14583
0.15104
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100.04167
100.03125
100.15104
10017708
100.14583

Valor
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100.04167
100.03125
100.15104
10017708
100.14583
100.15104
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(%)
100.00%
100.00%
100.00%
100.00%
100.00%
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100.00%
100.00%
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100.00%
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Maturity

9-Jul-29
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Maturity

9-Jul-29
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9-Jul-41
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Délar REF. BCRA

BOTE DOLLAR-LINKED ABR 23

MACAULAY
DURATION

20-Jan-23

MODIFIED
DURATION
(%)

Tecnical

PRICE Residual

(%)
100.409 100.000 100.00%

Value Parity
(%)

99.90%

MERVAL
Code

TvV23

Maturity

BOTE DOLLAR-LINKED JUL 23

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

183.44
PRICE YIELD
x 100 resi
18400.00
18325.00 -50.682%
PRECIO
ROFEX

18400.00 22635.00
18325.00 26830.00

0.512

DIAS
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DIRECTA

23.02%
46.41%
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Nombre
MERVAL

PR13
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28

T2X4

23

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%

75.82520

PRECIO
x 100 NOM.

795.00

4997.00

2210.00

368.90

325.90

329.40

244.10

236.40

235.25

TIR
(%)

-11.650%
12.296%
1.711%
12.628%
10.475%
14.573%
14.789%
12.934%
14.223%

24-Jan-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.630
4.605
8.884
0.164
0.547
1.156
2.643
3.175
1.478

(%)

0.713
4.101
7.952
0.146
0.495
1.009
2.302
2.812
1.294

PARIDAD
(%)

104.04%
75.31%
42.22%
98.30%
95.47%
86.84%
72.89%
72.85%
84.05%

Valor
Tecnico
+ CER

827.121
6635.603
5234.698

375.270

341.358

375.270

334.887

335.060

281.274

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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20-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 69.00 114.231% 0.674 0.315 104.400 100.00% 66.09% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 28.82 99.923% 1.837 0.919 104.263  100.00%  27.64% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08 20Jan23

A 3500 FUTUROS DOLAR ROFEX

VENCIMIENTO | AJUSTE TASA IMPLICITA|
187.650 .82%
PRECIO 199.900 84.48%
CIERRE  VCMTO RENDIM. AJUSTE  REND.DIR.  T.N.A. 213.800 86.60%
226.350 23.45% 85.60%

241.000 | 31.44%
254.700 | 38.91%

268.300 46.33% 88.08%

183.3500

TDL23 dollar 183.50 31-Jul-23 -0.03% 191
TDL23 cer 183.50 31-Jul-23 9.42% 191
TDS23 dollar 181.90 30-Sep-23 0.85% 252

TDS23 cer 181.90 30-Sep-23 92.28%
LLAR REF.30/09  147.32 927N

A 3500 183.44

TDF24 dollar 173.00 28-Feb-24 6.03%
TDF24 cer 173.00 28-Feb-24 16.55%
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PRECIO  VCMTO  RENDDIR T.N.A. TEA. DIAS

AL VCTO

88.15 31-Mar-23

91.30%
100.93%
104.06%

8270 28-Apr-23
77.14 31-May-23

LECER CER 717057 (-
PRECIO  VCMTO  CAP.AISTD DIAS  REND.DIR
PORCER ALVCTO  +CER  1.00%
X17F3 18260 17-Feb-23  176.861 28 -3.14% o0.00%
X21A3 17425 21-Apr-23  169.766 91 257% 0

162.867

00% -3.14%

00%

4.00%

LEDE
104.06%

106.72%
100.93%

91.30%

5%
85.05%
5%

75%
65%

48.95%,
5%

as%
0 20 4 60 80 10 120 140 180 180

LECER

250





image2.png
BADLAR 69.1875

TASA POLITICA MONETARIA 75.0000
BONOS EN PESOS LEY ARGENTINA x 100 nom.
CABA 2024 BADLAR +3.25% 105.750
CCABA 2028 BADLAR + 3.25% 110.000
CCDAD. CORDOBA 2023 BADLAR 49.000
PVCIA. BS.AS. 2015 BADLAR +375bps 94.890
BONOS EN DOLARES LEY ARGENTINA
CORDOBA 2026 7.125% PRECIO EN PESOS. 18,450.00
(CORDOBA 2026 7.125% PRECIO EN DOLARES 52.25
BONOS EN DOLARES LEY EXTRANJERA
PVCIA. BS.AS. 2037 CLASE A EN PESOS. 14,700.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 13,500.00

TR

92.627%
97.307%
-81.980%
107.828%

11.285%
9.619%

29.431%
23.226%

20-Jan-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.851
1.402
0.290
1.194

1.570
1.591

4.036
5.430

(%)
0.442
0.711
1610
0.574

1411
1.452

3.118
4.407

ccL

Maturity

29-Mar-24
22-Feb-28
15-May-23
12-Apr-25
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27-0ct-26

1-Sep-37
1-Sep-37

361.47
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cv

BDC24
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BAY23
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co26
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BA37D
BB37D

Valor
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104.928
111.916

26.944
101.525

51722
51722

102.085
102.185

Capital
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100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%
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100.78%
98.29%
181.86%
93.46%
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39.84%
36.55%
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