CUADROS DE BONOS ARGENTINOS AL 03/02/2023
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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 

[image: Calendario

Descripción generada automáticamente]
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
3-Feb-23 7-Feb-23 DOLAR [ 357.110
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 37.309% 3431 2.499
AL30 BONAR 2030 STEP UP 33456%  3.872  2.901
AL35 BONAR 2035 STEP UP 23.217% 6312 5123
AE38 BONAR 2038 STEP UP 21.472%  6.407 5275
AL41  BONAR 2041 STEP UP 18.482%  7.806 6.670
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 36.067%  3.314
GD30 GLOBALES 2030 STEP UP 31.051%  3.872
GD35 GLOBALES 2035 STEP UP 22433%  6.399
GD38 GLOBALES 2038 STEP UP 19.863%  6.332
GD41 GLOBALES 2041 STEP UP 18.144%  6.880
GD46 GLOBALES 2046 STEP UP 16.909%  7.190

Paridad
(%)
31.59%
30.29%
30.02%
33.35%
30.44%

Paridad
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34.22%
35.07%
31.26%
37.68%
35.47%
36.65%

Interés
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0.07778
0.05833
0.28194
0.33056
0.27222

Interés
Devengado

0.07778
0.05833
0.28194
0.33056
0.27222
0.28194

Valor
Tecnico
u$s
100.0778
100.0583
100.2819
100.3306
100.2722

Valor
Tecnico
u$s
100.0778
100.0583
100.2819
100.3306
100.2722
100.2819
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Préoximo
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(%)
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

Préoximo
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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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CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO|
CNV

GD29D
GD30D
GD35D
GD38D
GD41D.
‘GD46D

fecha de fecha de
concertacién liquidacién
3-Feb-23 7-Feb-23
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

Precio MAC

uss TR DUR
(afios)

BONAR 2029 STEP UP 37.328% 3431
BONAR 2030 STEP UP 36.544% 3505
BONAR 2030 STEP UP 22908% 6378
BONAR 2030 STEP UP 23115% 5660
BONAR 2030 STEP UP 21353% 6395

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

Precio MAC
uss TR DUR

(afios)

GLOBALES 2029 1% 33441% 3489
GLOBALES 2030 STEP UP 30792% 3630
GLOBALES 2035 STEP UP 22235% 6452
GLOBALES 2038 STEP UP 20933% 5897
GLOBALES 2041 STEP UP 18795%  6.761
'GLOBALES 2046 STEP UP 22302%  5.008

MoD
DUR
(%)
2498
2.567
5.190
4.598
5.270

MoD
DUR
(%)
2615
2.776
5.278
4.876
5.692
4324

Interés Valor
Paridad Devengado Tecnico
(%) uss
31.58% 007778 100.07778
3029% 005833  100.05833
3032% 028194  100.28194
3389% 03305  100.33056
3047% 027222 100.27222
Interés Valor
Paridad Devengado Tecnico
(%) uss
3487% 007778 100.07778
3532% 005833  100.05833
31.41% 028194  100.28194
37.58%  0.33056  100.33056
371% 027222 100.27222
3343% 028194  100.28194
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(%)
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%

Proximo
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9-Jul-23
9-Jul-23
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9-Jul-23
9-Jul-23

Proximo
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9-Jul-23
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Maturity

9-Jul-29
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9-Jul-41
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I
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1.000%
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Délar REF. BCRA 187.95 4-Feb-23

MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value  Residual Parity Code
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED ABR 23 | 18745.00 1.454% 420 100.000 100.00% 99.32%  Tv23
BOTE DOLLAR-LINKED JUL 23 98.430 100.000 100.00% 98.43%  T2V3

PRECIO DIAS TASA 3Feb2s 1878500

RO X aaiCMIC L DIRECTA vevcamenro | AsTe | TASA- Tasa e
BOTE DOLLAR-LINKED ABR 23 | 18745.00 22310.00 83 19.02%  83.64% 2| o | s |
BOTE DOLLAR-LINKED JUL 23 | 18500.00 26860.00 177  45.19% 93.19% 23100 s 5% A

[XEA

Sep23
oazs | 3!
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Deczs | 32
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PR13
DIcP
PARP
TC23
TX23
T2X3
TX24
TX26
TX28

T2X4

ESPECIE

CONSOLID. 6TA. 2%
DISC. PESOS

PAR PESOS

BONCER 09/2022 1.20%
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%

77.54780

PRECIO
x 100 NOM.

807.00

5330.00

2690.00

878.00

375.75

335.00

337.30

258.00

247.00

242.80

TIR
(%)

-11.241%
11.382%
9.622%
42.112%
20.608%
10.202%
14.588%
13.579%
11.925%
12.237%

7-Feb-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.594
4.634
9.141
0.068
0.126
0.509
1.117
2611
3.156
1.453

(%)

0.669
4.161
8.339
0.048
0.104
0.462
0.975
2.299
2.820
1.295

PARIDAD
(%)

104.82%
78.38%
50.21%
97.91%
97.85%
95.91%
87.24%
75.28%
75.23%
86.48%

Valor
Tecnico
+ CER

845.912
6800.583
5357.234

896.746

383.989

349.288

383.989

342.7M1

342.949

285.611

Préximo
Vencim.

15-Dec-22
30-Jun-23
31-Mar-23
6-Mar-23

25-Mar-23
13-Feb-23
25-Mar-23
9-May-23
9-May-23
26-Jul-23

Maturity

15-Mar-24
31-Dec-33
31-Dec-38
6-Mar-23
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
26-Jul-23
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3-Feb-23

BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
X100 nom.

70.40

29.50

TR

117.332%
100.285%

DURACION  Valor  Capital Préximo Tasa
DURACION ~ MODIFICADA Tecnico residual ~ Paridad  Vencim.  Maturity ~ Cupén
(afios) (%) (%) (%)
0.636 0292 104978 100.00%  67.06% 17-Apr-23 17-Oct-23  16.000%
1.795 0.896  104.822  100.00%  28.14% 17-Apr-23  17-Oct-26 _15.500%

cadigo
MERVAL

TO23
T026
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OLLAR REF. 12/08
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133.56
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TDL23 dollar 188.00
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31-Jul-23
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TDS23 dollar
TDS23 cer
DOLLAR REF.30/09

A 3500

188.00
184.15
184.15

31-Jul-23

30-Sep-23
30-Sep-23

3-Feb-23

TDF24 dollar 28-Feb-24
TDF24 cer 28-Feb-24

RENDIM.

1.48%

8.18%
16.72%
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REND.DIR.

T.N.A.

3Feb23  187.8500
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252600 | 34.47%
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10232%




image1.png
s LEDE
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LEDE 110% 105.29% -

PRECIO  VCMTO  REND.DR T.NA. TEA. DIAS  105%
ALVCTO | 100 107.91%
528F3 96.00 28-Feb-23  4.17%  60.00% 80.01% 25 o5
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PRECIO  VCMTO CAP.AISTD DIAS  REND.DIR 0 50 1 a9 10 200 2%
PORCER ALVCTO  +CER  -350% .
X17F3 18725 17-Feb-23 176861 14 -5.55% -4.00%
X21A3 17809 21-Apr-23  169.766 77 as7%
X193 171.00 19-May-23  162.867 105 -476%

5.00%

-6.00% - -5.55% 5.47%
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BADLAR 69.1875
TASA POLITICA MONETARIA 75.0000

X100 nom.
'CABA 2024 BADLAR +3.25% 107.500
'CABA 2028 BADLAR + 3.25% 116.000
'CDAD. CORDOBA 2023 BADLAR 40.500
PVCIA. BS.AS. 2015 BADLAR + 375bps 95.850

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. 15,710.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 14,260.00

TR

94.711%
93.484%
-70.376%
111.102%

16.336%
14.795%

27.952%
22.395%

3-Feb-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.811
1.401
0.250
1.147

1.509
1.527

4114
5.497

(%)
0.416
0.724
0.844
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4.491

ccL

Maturity
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15-May-23
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BDC24
BDC28
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Valor
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107.582
114.414
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102.275
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100.00%
100.00%
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100.00%

53.13%
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100.00%
100.00%
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