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[bookmark: _Hlk509739808][bookmark: _Hlk509252922][bookmark: _Hlk504921026]


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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fecha de fecha de
concertacion liquidacion
10-Feb-23 14-Feb-23 DOLAR [ 354310
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 40.085%  3.372  2.407
AL30 BONAR 2030 STEP UP 33.456%  3.999 2.997
AL35 BONAR 2035 STEP UP 24.017%  6.204 5.003
AE38 BONAR 2038 STEP UP 21.472%  6.620 5.450
AL41  BONAR 2041 STEP UP 18.482% 8121 6.939
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 37.915%  3.260
GD30 GLOBALES 2030 STEP UP 32.034%  3.999
GD35 GLOBALES 2035 STEP UP 23.204%  6.204
GD38 GLOBALES 2038 STEP UP 19.863%  6.500
GD41 GLOBALES 2041 STEP UP 18.144%  7.349
GD46  GLOBALES 2046 STEP UP 16.909%  7.189

Paridad
(%)
29.69%
29.33%
28.93%
32.27%
29.25%

Paridad
(%)
32.98%
34.31%
30.14%
36.68%
33.19%
36.62%

Interés
Devengado

0.09722
0.07292
0.35243
0.41319
0.34028

Interés
Devengado

0.09722
0.07292
0.35243
0.41319
0.34028
0.35243

Valor
Tecnico
u$s
100.0972
100.0729
100.3524
100.4132
100.3403

Valor
Tecnico
u$s
100.0972
100.0729
100.3524
100.4132
100.3403
100.3524

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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fecha de

fecha de

MAC
DUR
(afios)
3372
3458
6253
5531

concertacion liquidacion
10-Feb-23 14-Feb-23
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO| Precio
CNV uss TR

AL29D |BONAR 2029 STEP UP 40341%
AL30D |BONAR 2030 STEP UP 38.019%
AL35D |BONAR 2030 STEP UP 23.903%
AE38D |BONAR 2030 STEP UP 24.189%
AL41D |BONAR 2030 STEP UP 21.935%

6.209

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

35.215%
31.990%
23.075%
21.391%
19.524%
23.766%

MAC
DUR
(afios)
3446
3.587
6343
5.830
6638
4845

MoD
DUR
(%)
2.402
2.505
5.047
4454
5.165

MoD
DUR
(%)
2.548
2718
5.154
4.802
5.553
4103

Interés

Valor

Paridad Devengado Tecnico

(%)
29.48%
29.33%
28.90%
32.37%
29.34%

Paridad Devengado

(%)
33.47%
34.33%
30.15%
36.84%
33.39%
31.23%

0.09444
0.07083
0.34236
0.40139
0.33056

Interés

0.09444
0.07083
0.34236
0.40139
0.33056
0.34236

us$s
100.09444
100.07083
100.34236
100.40139
100.33056

Valor
Tecnico
us$s
100.09444
100.07083
100.34236
100.40139
100.33056
100.34236

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 190.53 10-Feb-23
MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value  Residual Parity Code Maturity
x 100 resid. (afios) (%) (%) (%)

BOTE DOLLAR-LINKED ABR 23

18815.00 6.753%

BOTE DOLLAR-LINKED JUL 23

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

18645.00 -56.586%

PRECIO
ROFEX

18815.00 22260.00
18645.00 26790.00

DIAS TASA

gckic] Sics T
1%




image6.png
Nombre
MERVAL

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%

.42370

PRECIO
x 100 NOM.

827.00

5700.00

2800.00

890.00

380.90

339.90

339.40

261.50

253.00

243.25

TIR
(%)

-13.618%
10.103%
9.298%
55.364%
21.984%
8.220%
14.517%
13.588%
11.922%
11.414%

14-Feb-23

MACAULAY MODIFIED
DURATION DURATION

(afios)

0.577
4.709
9.167
0.049
0.107
0.493
1.098
2.592
3.137
1.434

(%)

0.668
4.277
8.387
0.032
0.088
0.456
0.959
2282
2.803
1.287

PARIDAD
(%)

103.44%
82.79%
51.66%
98.06%
98.06%
96.87%
87.51%
75.42%
75.37%
87.57%

Valor
Tecnico
+ CER

855.467
6885.145
5419.572

907.568

388.431

350.873

388.431

346.746

346.974

288.924

Préximo
Vencim.

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

25-Mar-23
13-Aug-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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10-Feb-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 70.40 122.648% 0.616 0.277 105.289 100.00% 66.86% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 29.50 101.799% 1.761 0.873 105.124  100.00%  28.06% 17-Apr-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08  133.56 10.Feb23  190.4300

A 3500 190.53 10-Feb-23 FUTUROS DOLAR ROFEX

PRECIO DIAS

CIERRE VcMTO RENDIM. ALVCTO AJUSTE Apr23 222600 1689%

May-23 237.400 | 2467%
Jun-23 252.000 | 32.33%

Jul-23 267.900 40.68%

REND.DIR.

TDL23 dollar 189.90  31-Jul-23
TDL23 cer 189.90  31-Jul-23 5.73% 170

95.52%
TDS23 dollar 186.49 30-Sep-23 2.17% 231 96.06%
TDS23 cer 186.49  30-Sep-23 . ? ! ; 104.46%

DOLLAR REF.30/09  147.32
A 3500 190.53 10-Feb-23

TDF24 dollar 175.00 28-Feb-24 8.87%
TDF24 cer 175.00 28-Feb-24 15.22%
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[FEcHA  10-Feb-23]

LEDE
PRECIO  VCMTO  REND.DR T.N.A. TEA. DIAS.
AL VCTO
S28F3 97.10 28-Feb-23  2.99% 59.73% 80.14%

91.05 31-Mar-23
85.57 28-Apr-23

9.83%
16.86%
25.42%

72.22% 99.14%
107.21:

109.88%

78.84%

79.73 31-May-23 83.20%

LECER CER 79.0555  [ERRIY
PRECIO  VCMTO  CAP.AISTD DIAS  REND.DIR

PORCER ALVCTO  +CER  *0%
X17F3 189.85 17-Feb23 194989 7 271% 300%

X21A3 18125 21-Apr-23 187167 70 3.26%
X19v3 17350 19-May-23  179.561 98 3.89% 0%
X1613 136700 16-Jun23 142372 126 1.00%
000%

oo LEDE
107.21%
110%
100%
°0% | 80.14%
ao%
0%
o 2 w0 s s 10
LECER
3.26%
e
271%
2 0 0 80

110.99%

120

4.15%

3.49%

100

140

120

160

140

180




image2.png
BADLAR
TASA POLITICA MONETARIA

X100 nom,
'CABA 2024 BADLAR +3.25% 108.600
'CABA 2028 BADLAR + 3.25% 116.500
'CDAD. CORDOBA 2023 BADLAR 37.000
PVCIA. BS.AS. 2015 BADLAR + 375bps 99.000

BONOS EN DOLARES LEY ARGENTINA

CORDOBA 2026 7.125% PRECIO EN PESOS. 17,100.00
(CORDOBA 2026 7.125% PRECIO EN DOLARES 48.00

BONOS EN DOLARES LEY EXTRANJERA

PVCIA. BS.AS. 2037 CLASE A EN PESOS. 15,217.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 14,200.00

TR

96.680%
95.993%
-60.372%
109.139%

18.066%
15.084%

29.520%
22.859%

10-Feb-23

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.789 0.401
1.356 0.692
0.230 0.580
1131 0.541
1.475 1.249
1.509 1311
3.971 3.066
5.419 4.411

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

369.67
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

108.998
115.916

27.528
104.193

47.211
47.211

102.377
102.490

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

99.64%
100.50%
134.41%

95.02%

97.98%
101.67%

40.21%
37.48%

14-Feb-23

Préximo
Vencim.

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

27-Apr-23
27-Apr-23

1-Mar-23
1-Mar-23




