CUADROS DE BONOS ARGENTINOS al 24/02/2023
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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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[image: ]



BONO DUAL
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OBLIGACIO0NES NEGOCIABLES

[image: Tabla

Descripción generada automáticamente]




O.N. YPF
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fecha de

fecha de

CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

concertacion liquidacion
24-Feb-23 28-Feb-23 DOLAR [ 356.976
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 43167%  3.202  2.300
BONAR 2030 STEP UP 33.456%  4.204  3.150
BONAR 2035 STEP UP 24.963%  6.056 4.846
BONAR 2038 STEP UP 21.472%  6.835 5.627
BONAR 2041 STEP UP 18.482%  8.465 7.234
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 39.761%  3.188
GLOBALES 2030 STEP UP 33.977%  4.204
GLOBALES 2035 STEP UP 24.149%  6.146
GLOBALES 2038 STEP UP 19.863%  6.648
GLOBALES 2041 STEP UP 18.144%  7.840
GLOBALES 2046 STEP UP 16.909%  7.180

Paridad
(%)
27.97%
27.85%
27.81%
31.19%
28.02%

Paridad
(%)
32.03%
32.93%
28.93%
35.79%
31.07%
36.57%

Interés
Devengado

0.13611
0.10208
0.49340
0.57847
0.47639

Interés
Devengado

0.13611
0.10208
0.49340
0.57847
0.47639
0.49340

Valor
Tecnico
u$s
100.1361
100.1021
100.4934
100.5785
100.4764

Valor
Tecnico
u$s
100.1361
100.1021
100.4934
100.5785
100.4764
100.4934

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
concertacién
[ 24-Feb-23

fecha de

liquidacion
28-Feb-23

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss

lcobico
CNV

AL29D |BONAR 2029 STEP UP
AL30D |BONAR 2030 STEP UP
AL35D | BONAR 2030 STEP UP
AE38D | BONAR 2030 STEP UP
AL41D |BONAR 2030 STEP UP

TR

41.795%
39.507%
24.417%
24.624%
22.689%

MAC
DUR
(afios)
3313
3389
6.158
5.448
6158

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

lcobico
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

37.019%
33.274%
23.592%
22.730%
19.922%
25.501%

MAC
DUR
(afios)
3381
3520
6.248
5.646
6.541
4642

MoD
DUR
(%)

2.429
4.950
4371
5.019

MoD
DUR
(%)
2.467
2.641
5.055
4.600
5.454
3.848

Interés

Valor

Paridad Devengado Tecnico

(%)
28.85%
28.62%
28.36%
31.97%
28.42%

Paridad Devengado

(%)
32.36%
33.52%
29.56%
34.80%
32.85%
29.36%

0.13333
0.10000
0.48333
0.56667
0.46667

Interés

0.13333
0.10000
0.48333
0.56667
0.46667
0.48333

us$s
100.13333
100.10000
100.48333
100.56667
100.46667

Valor
Tecnico
u$s
100.13333
100.10000
100.48333
100.56667
100.46667
100.48333

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

Cupén #

EIEIIe

Cupén #

EICICRrA

Tasa
Cupén

1.000%
0.750%
3.625%
4.250%
3.500%

Tasa
Cupén

1.000%
0.750%
3.625%
4.250%
3.500%
3.625%

Cédigo
MERVAL

AL29
AL30
AL35
AE38
AL&1

Cédigo
MERVAL

GD29
GD30
GD35
GD38
GDa1
GD46
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Délar REF. BCRA 195.74 24-Feb-23
MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value  Residual Parity Code Maturity
x 100 resid. fi (%) (%) (%)

BOTE DOLLAR-LINKED ABR 23 | 19525.00 1.877%
BOTE DOLLAR-LINKED JUL 23 | 19325.00 -

438 100.000 100.00% 99.32%

129 98.728 100.000 100.00% 98.73%

PRECIO DIAS TASA HFbD 195640
ROFEX VENCMTO  DIRECTA F”T"RDSMROF“”SMMPHCM
BOTE DOLLAR-LINKED ABR 23 | 19525.00 22380.00 63 2!

e
BOTE DOLLAR-LINKED JUL 23 | 19325.00 27300.00 0.65%

254750

273.000 39.54% _ 91.93%
97.36%
10074%
106.29%
s
19.98%
125.49%

0%
T251%
85.54%

101.90%

17.28%
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Nombre
MERVAL

PR13
DIcP
PARP
TX23
T2X3
TX24
TX26
TX28

T2X4

24-Feb-23 80.55010

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.

820.00

5669.00

2690.00

391.90

347.00

355.50

273.90

261.55

254.65

TIR
(%)

-18.948%
14.465%
12.863%

444.347%
34.044%
25.796%
18.838%
16.178%
20.260%

28-Feb-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.579
4.355
8.621
0.068
0.455
1.059
2.525
3.018
1.395

(%)

0.714
3.804
7.639
0.013
0.339
0.842
2125
2.598
1.160

PARIDAD
(%)

107.15%
69.57%
38.96%
89.14%
88.11%
79.59%
67.52%
67.47%
78.99%

Valor
Tecnico
+ CER

878.662
7087.750
5570.273

397.653

360.583

399.179

356.424

356.692

297.503

Préximo
Vencim.

15-Dec-22
30-Jun-23
31-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
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-26
9-Nov-28
26-Jul-23
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24-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 73.40 118.437% 0.578 0.265 106.000 100.00% 69.25% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 29.85 103.589% 1.705 0.838  105.813  100.00%  28.21% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08  133.56 24Feb23 1956400 _
FUTUROS DOLAR ROFEX
A 3500 192.38  24-Feb-23 CEEDl AT

197.370
210.900 .
Apr-23 223.800 14.39%

TASA IMPLICITA|
80.69%
81.34%

80.83%

PRECIO
CIERRE VcMTO RENDIM. AJUSTE

REND.DIR.  T.N.A. T e
Jun-23 87.52%
ul-23 273.000 39.54% 91.93%

TDL23 dollar 5 31-Jul-23 K X 50.15% 97.36%
TDL23 cer 31-Jul-23 ::;ﬁ :z:g
TDS23 dollar 193.20 30-Sep-23 -0.42% 217 ; o 101
TDS23 cer . 30-Sep-23 . ¥ 101.90% 119.98%
LLAR REF.30/09 b | X 117.24% 125.49%

A 3500 3 24-Feb-23

TDF24 dollar X 28-Feb-24
TDF24 cer . 28-Feb-24
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fecha de
concertacion

[ 24-Feb-23

fecha de

liquidacién
] 28-Feb-23.

DOLAR | 357.000

copIGo
NV

GNCXO GENNEIA S.A. CLASE 31 EN USS

CAC20 CAPEX CLASE 2 REGS 6.875% Vto. 2024
CP170 CIA GRAL DE COMBUST CLASE 17 EN USS.
TLC50 TELECOM Clase 5 en USS

MTCGO MASTELLONE HNOS. Clase G en USS
TLC10 TELECOM CLASE 18% EN USS

MGC90 PAMPA ENERGIA CLASE 8 EN USS

RCCJO ARCOR S.A.LC CLASE XVIll EN USS

IRCFO IRSA CLASE XIV EN USS

copIGo
NV

GNCXD GENNEIA S.A. CLASE 31 EN USS

CAC2D CAPEX CLASE 2 REGS 6.875% Vto. 2024
CP17D CIA GRAL DE COMBUST CLASE 17 EN USS
TLC5D TELECOM Clase 5 en USS

MTCGD MASTELLONE HNOS. Clase G en USS
TLC1D TELECOM CLASE 1 8% EN USS

MGC9D PAMPA ENERGIA CLASE 9 EN USS

IRCFD IRSA CLASE XIV EN USS

precios
en pesos

precios
en dolares

TR

9.911%
6.003%
5.349%

10.303%
9.534%
7.826%
6.738%
7.472%
7.569%

TR

9.261%
5.986%
5.318%

10.303%
9.506%
8.414%
6.440%
7.472%

MAC
DUR
(afios)
1.820
1.160
1161
2.225
2.805
3.023
2464
3.829
2864

MAC
DUR
(afios)
1932
0.048
1161
2.205
2.805
2993
2.467
3.829

MoD
DUR
(%)
1.747
1.094
1.102
2.018
2.561
2.804
2.309
3.573
2.663

MoD
DUR
(%)
1.768
0.045
1.103
1.999
2.562
2.761
2.318
3.573

Precio
uss

Precio
uss
103.700
103.10
94.99
99.250

106.80

98.200

110.00
106.000

Paridad
(%)
98.32%
101.09%
104.14%
98.26%
105.79%
97.04%
106.99%
104.51%
103.67%

Paridad
(%)
99.45%
0.00%
104.17%
99.19%
105.87%
98.09%
107.73%
104.51%

Interés.

Vvalor

Devengado Tecnico

4.27778
1.96701
4.48611
0.08111
0.88208
0.88889
241111
3.18542
1.60417

Interés.

uss

104.2778
101.9670
91.1861

100.0611
100.8821
100.8889
1021111
103.1854
101.6042

Vvalor

Devengado Tecnico

4.27778
1.96701
4.48611
0.08111
0.88208
0.88889
211111
1.60417

uss
104.2778
101.96701
91.1861
100.0611
100.8821
100.8889
1021111
101.6042

Capital  Préximo
residual Vencimiento Maturity
(%)

100.00% 2-Mar-23  21~Jul-23
100.00% 15-May-23 15-May-24
86.70%  8-Mar-23  8-Mar-25
100.00% 6-Aug23  6-Aug-25
100.00% 31-Mar-23  30-Jun-26
100.00% 18~Jul-23  18~Jul-26
100.00% 8-Jun-23  8-Dec-26
100.00%  9-Apr-23  9-Oct-27
100.00% 22-Jun-23  22-Jun-28
Capital  Préximo

residual Vencimiento Maturity

(%)

100.00% 2-Mar-23  21~Jul-23
100.00% 15-May-23 15-May-24
86.70%  8-Mar-23  8-Mar-25
100.00% 6-Aug23  6-Aug-25
100.00% 31-Mar-23  30-Jun-26
100.00% 18~Jul-23  18~Jul-26
100.00% 8-Jun-23  8-Dec-26
100.00% 22-Jun-23  22-Jun-28

Tasa
cupén

7.375%
6.875%
9.500%
8.500%
5.475%
8.750%
9.500%
8.250%
7.000%

Tasa
cupén

7.375%
6.875%
9.500%
8.500%
5.475%
8.750%
9.500%
7.000%
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fecha de fecha de
concertacion liquidacion
24-Feb-23 28-Feb-23 DOLAR [ 357.000
O.N. YPF - COTIZACIONES EN PESOS
CoDIGO precios MAC  MOD
CcNV en pesos TR DUR DUR Precio
(afios) (%) Us$
YPCUO CLASE XXVIIl 2024 8.75% 5.383%  0.639
YCAGO CLASE XXXIX 2025 8.50% 12.060%  2.208
YMCHO CLASE XVI 2026 9.00% 7.508%  1.464
YMCIO CLASE XVII 2029 9.00% 11.671%  3.880
YMCJO CLASE XVIll 2033 7.00% 11.587%  6.221
O.N. YPF - COTIZACIONES EN DOLARES
CoDIGO precios MAC  MOD
CcNV endolares TR DUR DUR Precio
(afios) (%) Us$
YPCUD CLASE XXVIIl 2024 8.75% 6.292%  0.637
YCAGP CLASE XXXIX 2025 8.50% 12.070% 2139
YMCHD CLASE XVI 2026 9.00% 7.092%  1.466
YMCID CLASE XVII 2029 9.00% 11.652%  3.880
YMCJD CLASE XVIIl 2033 7.00% 11.601%  6.219

Paridad
(%)
102.15%
94.04%
102.46%
91.61%
76.85%

Paridad
(%)
104.72%
93.79%
103.05%
92.85%
76.79%

Interés
Devengado

2.45000
0.08333
0.36923
1.45000
2.87778

Interés
Devengado

2.45000
0.08333
0.36923
1.45000
2.87778

Valor
Tecnico
u$s
72.4500
100.0833
92.6769
101.4500
102.8778

Valor
Tecnico
u$s
72.4500
100.0833
92.6769
101.4500
102.8778

Capital
residual
(%)
70.00%
100.00%
92.31%
100.00%
100.00%

Capital
residual
(%)
70.00%
100.00%
92.31%
100.00%
100.00%

Préoximo
Vencimiento

4-Apr-23
28-Jul-23

12-May-23
30-Jun-23
31-Mar-23

Préoximo
Vencimiento

4-Apr-23
28-Jul-23

12-May-23
30-Jun-23
31-Mar-23

Maturity

4-Apr-24
28-Jul-25
12-Feb-26
30-Jun-26
30-Sep-33

Maturity

4-Apr-24
28-Jul-25
12-Feb-26
30-Jun-26
30-Sep-33
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LEDE

120%
LEDE 125%
119.62% ~
PRECIO  VCMTO  REND.DR T.NA. TEA. DIAS o 115.60%
ALVCTO
S28F3 99.15 28-Feb-23 77.16% 115.60% 4 5%

93.09 31-Ma 42 76.35% 108.86% 0% 118.26%
87.50 28-Apr-23 81.639 114.48%
81.21 31-May-23 86.77% 118.26% 1os% 108.86%
100%
0 20 W 60 50 100 120
LECER CER 83.7988 9.00% LECER

8.34%
PRECIO  VCMTO CAP.AISTD DIAS  REND.DIR

PORCER ALVCTO  +CER  ssox
X21A3 18417 21-Apr-23 198397 56 7.72%
X19Y3 177.20 19-May-23 190335 84 7.41% 8.00%
1
206

7.00%
50 70 50 110 130 150 170 1%0 210




image2.png
BADLAR 69.3750
TASA POLITICA MONETARIA 75.0000

X100 nom,
'CABA 2024 BADLAR +3.25% 113.650
'CABA 2028 BADLAR + 3.25% 102.450
'CDAD. CORDOBA 2023 BADLAR 37.000
PVCIA. BS.AS. 2015 BADLAR + 375bps 99.450

BONOS EN DOLARES LEY ARGENTINA

CORDOBA 2026 7.125% PRECIO EN PESOS. 17,000.00
(CORDOBA 2026 7.125% PRECIO EN DOLARES 47.65
BONOS EN DOLARES LEY EXTRANJERA

PVCIA. BS.AS. 2037 CLASE A EN PESOS. 15,028.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 13,700.00

TR

90.668%
93.295%

112.694%

18.534%
16.120%

30.039%
23.715%

24-Feb-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.756
1.591

1.084

1.442
1.468

3.893
5.273

(%)
0.397
0.823

0.510

1.216
1.265

2.994
4.263

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

367.18

CODIGO  Valor
cv Tecnico

BDC24 111.594
BDC28 101.156
BAY23 25.361
PBA25 105.972

co26 47.489
026D 47.489

BA37D 102.581
BB37D 102.704

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

101.84%
101.28%
145.89%

93.85%

97.49%
100.34%

39.90%
36.33%

28-Feb-23

Préximo
Vencim.

29-Mar-23
22-May-23
15-May-23

12-Apr-23

27-Apr-23
27-Apr-23

1-Mar-23
1-Mar-23




