Cuadros de bonos argentinos al 10/03/2023
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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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OBLIGACIONES NEGOCIABLES
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O.N. YPF
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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
10-Mar-23 14-Mar-23 DOLAR [ 380.478
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 48.298% 3187 2.149
BONAR 2030 STEP UP 33.456%  4.669 3.498
BONAR 2035 STEP UP 27.688% 5720 4.480
BONAR 2038 STEP UP 21.472%  7.389  6.083
BONAR 2041 STEP UP 18.482%  9.306 7.953
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 45.360%  3.047
GLOBALES 2030 STEP UP 38.440%  4.669
GLOBALES 2035 STEP UP 26.487%  5.851
GLOBALES 2038 STEP UP 19.863%  7.122
GLOBALES 2041 STEP UP 18.144%  8.119
GLOBALES 2046 STEP UP 16.909% 7477

Paridad
(%)
25.31%
25.07%
24.68%
28.82%
25.46%

Paridad
(%)
28.86%
29.76%
26.06%
33.36%
29.97%
36.51%

Interés
Devengado

0.18056
0.13542
0.65451
0.76736
0.63194

Interés
Devengado

0.18056
0.13542
0.65451
0.76736
0.63194
0.65451

Valor
Tecnico
u$s
100.1806
100.1354
100.6545
100.7674
100.6319

Valor
Tecnico
u$s
100.1806
100.1354
100.6545
100.7674
100.6319
100.6545

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
[ 10-Mar-23

fecha de

liquidacion
14-Mar-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

46.916%
44.051%
26.550%
26.643%
24.494%

MAC
DUR
(afios)
3207
3.257
5.883
5202
5.880

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

41.107%
37.000%
25.629%
23.545%
21.260%
25.730%

MAC
DUR
(afios)
3285
339
5982
5515
6308
4577

MoD
DUR
(%)
2.183
2.261
4.649
4.108
4723

MoD
DUR
(%)
2.328
2479
4762
4484
5.202
3.785

Interés

Valor

Paridad Devengado Tecnico

(%)
26.05%
26.07%
25.78%
29.55%
26.20%

Paridad Devengado

(%)
29.70%
30.81%
26.93%
33.75%
30.76%
29.31%

0.47778
0.13333
0.64444
0.75556
0.62222

Interés

0.47778
0.13333
0.64444
0.75556
0.62222
0.64444

us$s
10017778
100.13333
100.64444
100.75556
100.62222

Valor
Tecnico
us$s
10017778
100.13333
100.64444
100.75556
100.62222
100.64444

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 200.72 i 10-Mar-23

MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value  Residual Parity Code Maturity
x 100 resid. (afios) (%) (%) (%)
BOTE DOLLAR-LINKED ABR 23 | 19840.00 10.335% 0.123 51 100.000 100.00% 98.40%
BOTE DOLLAR-LINKED JUL 23 | 19800.00 -68.734% 100.000 100.00% 98.64%
PRECIO DIAS TASA Tomarzs 20020
ROFEX VENCMTO  DIRECTA T.N.A. FUTUROS DOLAR ROFEX

BOTE DOLLAR-LINKED ABR 23 | 19840.00 22285.00 49 12.32% 91.80%
BOTE DOLLAR-LINKED JUL 23 | 19800.00 27235.00

1881%

173% | 12103
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Nombre

MERVAL

PR13
DICP
PARP
TX23
T2X3
TX24

T2X4

TX26
TX28

10-Mar-23 82.93140

ESPECIE

CONSOLID. 6TA. 2%
DISC. PESOS

PAR PESOS

BONCER 03/2023 1.40%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%

BONCER 07/2024 1.55%

BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

PRECIO

x 100 NOM.

826.20

5782.50

2700.00

401.75

360.50

371.50

268.00

285.80

274.10

TR
(%)

-16.896%
11.283%
10.507%
93.718%
9.031%
15.355%

11.882%

12.546%
12.564%

14-Mar-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.538
4.539
8.914
0.030
0.416
1.021

1.357

2.521
3.048

(%)

0.647
4.079
8.067
0.016
0.382
0.885

1.213

2.240
2.708

PARIDAD
(%)

109.49%
79.04%
47.05%
98.07%
97.05%
87.66%

87.68%

77.81%
74.56%

Valor
Tecnico
+ CER

904.638
7316.018
5738.812

409.662

371.473

411.234

306.509

367.285
367.601

Préximo
Vencim.

15-Dec-22
30-Jun-23
31-Mar-23
25-Mar-23
13-Aug-23
25-Mar-23

26-Jul-23

9-May-23
9-May-23

Maturity

15-Mar-24
31-Dec-33
31-Dec-38
25-Mar-23
13-Aug-23
25-Mar-24

26-Jul-23

9-Nov-26
9-Nov-28
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10-Mar-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 74.40 125.199% 0.539 0.239 106.622 100.00% 69.78% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 29.70 107.620% 1.629 0.785 106.415 100.00%  27.91% 17-Apr-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08  133.56 10Mar23 2002500
A 3500 200.72 11-Mar-23 FUTUROS DOLAR ROFEX
VENCIMIENTO | AJUSTE TASA IMPLICITA|

79.24%
80.77%
86.02%
88.13%
91.90%

222850 11.29%

238950 | 19.33%
254400 | 27.04%

272.350 36.00%

PRECIO
CIERRE RENDIM. AJUSTE | REND.DIR.| T.N.A.

Aug23 45.92% 96.32%

TDL23 dollar 31-Jul-23 Sep23 56.5% 101.19%
TDL23 cer 31-Jul-23 Oct23 68.66% 106.65%
TDS23 dollar 200.10 30-Sep-23 0.31% 203 (s G 1
Dec23 94.46% 116.48%

TDS23 cer 30-Sep-23 Jan-24 106.44% 118.81%
LLAR REF.30/09 Feb-24 118.73% 121.73%

A 3500 11-Mar-23

TDF24 dollar 28-Feb-24 4.49%
TDF24 cer P 11.26%
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fecha de fecha de

concertacién liquidacién
10-Mar-23 14-Mar-23 DOLAR | 373.968
copico precios MAC MOD Interés  Valor  Capital Préximo Tasa  rendim.
CNY en pesos [T DUR DUR Precio Paridad Devengado Tecnico residual Vencim. Maturity Cupén corriente
(afios) (%) uss (%) uss (%)
CAC20 CAPEX CLASE 2 REGS 6.875% Vto. 2024 (X7 1121 1.054 100.66% 227257 | 1022726 100.00% 15-May-23 15-May-24 6.875%
CP170 CIA GRAL DE COMBUST CLASE 17 EN USS (XY 1376 1.297 10473% 013728 735373  73.40% 8-Sep-23 8-Mar25 9.500%
TLC50 TELECOM Clase 5 en USS 9.505% [EXCCRNRETL) 100.17%  0.10556 1001056 100.00% 6-Aug-23 6-Aug-25 8.500% X
MTCGO MASTELLONE HNOS. Clase G en USS PIXVEVR 2345 1917 104.88%  2.25083  102.2508 100.00% 31-Mar-23 30-Jun-26 10.950%JRIEZELA
TLC10 TELECOM CLASE 18% EN USS 2 2987 2780 97.98%  1.24444  101.2444 100.00% 18-Jul-23 18-Jul-26 8.750%
MGCSO PAMPA ENERGIA CLASE 9 EN USS (X0 2428 2.280 107.45% 253333 1025333 100.00% 8-Jun-23 8-Dec-26 9.500%
GNCXO GENNEIA S.A. CLASE 31 EN USS EIRTYM 2179 1.960 89.05% 029167 1002917 100.00% 2-Sep-23 2-Sep-27 8.750%

RCCJO ARCOR S.A.LC CLASE XVIll EN USS
IRCFO IRSA CLASE XIV EN USS

3.801 3.566

. 106.65% 355208  103.5521 100.00% 9-Apr-23 9-Oct-27 8.250%
2819 2612

102.64% 199306  101.9931 100.00% 22-Jun-23 22-Jun-28 7.000%

copIGo
NV

MoD Interés  Valor  Capital Proximo Tasa  rendim.
Precio  Paridad Devengado Tecnico residual Vencim. Maturity Cupon corriente
uss (%) uss (%)

ETTETHN 100.66%  2.27257  102.27257 100.00% 15-May-23 15-May-24
LETNN 103.62% 013728  73.5373  73.40% 8-Sep-23 8-Mar-25 9. 12.467%
COLTTON 98.90%  0.10556  100.1056 100.00% 6-Aug-23 6-Aug-25
COZT 106.20%  1.12542  102.2508 100.00% 31-Mar-23 30-Jun-26
CEUTN 98.65%  1.24444 1012444 100.00% 18~Jul-23  18-Jul-26
ST 106.79% 253333 1025333 100.00% 8~Jun-23 8-Dec-26
(LT 88.94%  0.29167  100.2917 100.00% 2-Sep-23 2-Sep-27
ELWTI0 106.65%  1.99306  101.9931 100.00% 22-Jun-23 22-Jun-28

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 x
GNCXD GENNEIA S.A. CLASE 31 EN USS 11.258%
IRCFD IRSA CLASE XIV EN USS 6.578%





image10.png
fecha de fecha de
concertacién liquidacién
10-Mar-23 14-Mar-23 DOLAR | 364.865
O.N. YPF - COTIZACIONES EN PESOS
cobico precios MAC MOD
cNY en pesos TR  DUR DUR Precio
(%) __USs$
YPCUO CLASE XXVIIl 2024 8.75% 0.566
YCAGO CLASE XXXIX 2025 8.50% 1.945
YMCHO CLASE XVI 2026 9.00% 1311
YMCIO CLASE XV 2029 9.00% 3389
YMCJO CLASE XVIIl 2033 7.00% 5.446
O.N. YPF - COTIZACIONES EN DOLARES
cobico precios MAC MOD
cNY endolares TR DUR DUR Precio
(afos) (%) __US$
YPCUD CLASE XXVIIl 2024 8.75% 74000  5749% |[LECCEECECT
YCAGP CLASE XXXIX 2025 8.50% 95300 11, 2102 1883
YMCHD CLASE XVI 2026 9.00% 94300 8244% |RICTRNREIP]
YMCID CLASE XV 2029 9.00% 20500 12, 3819 3393
YMCJD CLASE XVIIl 2033 7.00% 76.900 12 6124 5.460

Paridad
(%)
101.76%
95.26%
101.33%
88.67%
7440%

Paridad
(%)
105.25%
94.94%
101.35%
90.31%
74.52%

Interés
Devengado
u$s
272222
042778
0.73846
1.85000
318889

Interés
Devengado
u$s
272222
042778
0.73846
1.85000
3.18889

Valor
Tecnico
us$s
727222
100.1278
93.0462
101.8500
103.1889

Valor
Tecnico
us$s
727222
100.1278
93.0462
101.8500
103.1889

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

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

Proximo
Vencimiento

4-Apr-23
28-Jul-23
12-May-23
30-Jun-23
31-Mar-23

Proximo
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

Tasa
Cupén

8.750%
8.500%
9.000%
9.000%
7.000%

Tasa
Cupén

8.750%
8.500%
9.000%
9.000%
7.000%

rendim.
corriente

rendim.
corriente
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LEDE

PRECIO  VCMTO  RENDDIR T.N.A. TEA. DIAS

96.40 31-Mar23  3.73% 64.02:
90.59 28-Apr-23  10.39% 76.32: 106.69%

8431 31-May-23  1861%  8170% 111.55%

LECER CER 83.7988 5.00%

PRECIO  VCMTO CAP.AISTD DIAS  REND.DIR
PORCER ALVCTO  +CER

X21A3 190.45 21-Apr-23 198.397 a2 417% 0%
X193 183.20 19-May-23  190.335 70 3.89%

144150 16-lun-23
135.000 18-Sep

150914 4 4.00%
140.847

20

115%

110%

105%

100%

5%

0%

5%

4.17%

a0

111.55% - LEDE

106.69% 109.90%
87.48%
20 0 0 w0 100 120
LECER
233%
-a.69%
3.89%

0 50 100 120 10 180 180 200




image2.png
BADLAR 70.0625
TASA POLITICA MONETARIA 75.0000

X100 nom,
'CABA 2024 BADLAR +3.25% 115.100
'CABA 2028 BADLAR + 3.25% 101.750
'CDAD. CORDOBA 2023 BADLAR 27.400
PVCIA. BS.AS. 2015 BADLAR + 375bps 100.800

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. 14,340.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 13,194.00

TR

95.363%
98.602%

117.445%

15.977%
13.043%

32.081%
24.639%

11-Mar-23|

MACAULAY MODI

ED

DURATION DURATION

(afios)
0.713
1.502

1.032

1441
1.475

3.979
5.549

(%)
0.365
0.756

0.474

1.243
1.305

3.013
4.452

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

394.75

copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

114.396
104.282

25.750
107.750

47.805
47.805

100.190
100.199

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

100.62%
97.57%
106.41%
93.55%

100.42%
104.07%

36.26%
33.36%

14-Mar-23

Préximo
Vencim.

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

12-Apr-23

27-Apr-23
27-Apr-23

1-Sep-23
1-Sep-23





