Cuadros de bonos argentinos al 17/03/2023
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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

[image: ]



	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
17-Mar-23 21-Mar-23 DOLAR [ 388.283
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 49.613%  3.151  2.106
BONAR 2030 STEP UP 33.456%  4.764 3570
BONAR 2035 STEP UP 28.253%  5.640 4.398
BONAR 2038 STEP UP 21.472%  7.543 6210
BONAR 2041 STEP UP 18.482%  9.500 8.119
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 46.758%  3.003
GLOBALES 2030 STEP UP 39.545%  4.764
GLOBALES 2035 STEP UP 27.030%  5.772
GLOBALES 2038 STEP UP 19.863%  7.269
GLOBALES 2041 STEP UP 18.144%  8.288
GLOBALES 2046 STEP UP 16.909%  7.175

Paridad
(%)
24.80%
24.56%
24.16%
28.22%
24.94%

Paridad
(%)
28.27%
29.16%
25.52%
32.66%
29.35%
36.48%

Interés
Devengado

0.20000
0.15000
0.72500
0.85000
0.70000

Interés
Devengado

0.20000
0.15000
0.72500
0.85000
0.70000
0.72500

Valor
Tecnico
u$s
100.2000
100.1500
100.7250
100.8500
100.7000

Valor
Tecnico
u$s
100.2000
100.1500
100.7250
100.8500
100.7000
100.7250

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
concertacion

—rr—

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss

copIGo
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

fecha de

liquidacién

MAC
DUR
(afios)
3164
3201
5738
5126
5792

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

copIGo
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

43.274%
38.791%
26.278%
24.666%
22.338%
28.008%

MAC
DUR
(afios)
323
3340
5.893
5.380
6141
4357

MoD
DUR
(%)
2126
2192
4.492
4.029
4632

MoD
DUR
(%)
2.259
2.406
4.667
4315
5.020
3511

Interés

Valor

Paridad Devengado Tecnico

(%)
25.20%
25.41%
24.52%
28.96%
25.62%

Paridad Devengado

(%)
28.44%
29.67%
2621%
32.23%
29.20%
27.08%

0.19722
0.14792
0.71493
0.83819
0.69028

Interés

0.19722
0.14792
0.71493
0.83819
0.69028
0.71493

us$s
100.19722
100.14792
100.71493
100.83819
100.69028

Valor
Tecnico
us$s
100.19722
100.14792
100.71493
100.83819
100.69028
100.71493

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%
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Délar REF. BCRA

203.34 i 17-Mar-23

BOTE DOLLAR-LINKED ABR 23

MACAULAY MODIFIED
PRICE YIELD  DURATION DURATION
x 100 resid. (afios) (%)

PRICE

Tecnical
Value

Residual
(%)

Parity
(%)

MERVAL
Code

Maturity

BOTE DOLLAR-LINKED JUL 23

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

PRECIO DIAS TASA
ROFEX VENCMTO  DIRECTA
20300.00 22470.00 42 10.69%

20315.00 27675.00 136 36.23%

T.N.A.
92.90%
97.23%

TMar23

2034700

Jul-23

FUTUROS DOLAR ROFEX

276.750 36.02%

12116%

96.66%

105.20%
e
T621%
120.75%
12030%
26.12%
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Nombre

MERVAL

PR13
DICP
PARP
TX23
T2X3
TX24

T2X4

TX26
TX28

17-Mar-23 84.14500

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.

790.00

5690.00

2925.00

408.70

372.50

374.30

92.40

267.75

88.80

86.10

283.00

276.40

TR
(%)

-19.028%
12.095%
9.725%

385.006%
4.579%
13.587%
16.247%
13.993%
16.124%
17.270%
13.753%
12.878%

21-Mar-23

MACAULAY MODIFIED
DURATION DURATION

(afios)

0.559
4.461
9.004
0.011
0.397
1.002
1.059
1.338
1.538
1.838
2.495
3.023

(%)

0.691
3.980
8.206
0.002
0.380
0.882
0.911
1.174
1.325
1.567
2.193
2.678

PARIDAD
(%)

116.19%
76.57%
50.22%
98.30%
98.80%
89.25%
88.46%
85.67%
85.01%
82.43%
75.91%
74.07%

Valor
Tecnico
+ CER

917.876
7431.394
5824.753

415.769

377.012

417.365

104.455

311.064

104.455

104.455

372.803

373.143

Préximo
Vencim.

15-Dec-22
30-Jun-23
31-Mar-23
25-Mar-23
13-Aug-23
25-Mar-23
14-Apr-23
26-Jul-23
14-Apr-23
14-Aug-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




image7.png
17-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 76.00 122.739% 0.520 0.233 106.933 100.00% 71.07% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 29.50 110.336% 1.585 0.754 106717  100.00%  27.64% 17-Apr-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08  133.56
A 3500 203.34 18-Mar-23

PRECIO
CIERRE VcMTO

TDL23 dollar 31-Jul-23
TDL23 cer 31-Jul-23
TDS23 dollar 208.00 30-Sep-23
TDS23 cer 30-Sep-23
DOLLAR REF.30/09

A 3500 18-Mar-23

TDF24 dollar 28-Feb-24
TDF24 cer P

RENDIM.

-2.24%

203.4700

“ —

VENCIMIENTO |  AJUSTE

Apr-23

196

AJUSTE

REND.DIR.

T.N.A.

Aug23
Sep23
0ct23
Nov23
Dec23

Jan24
Feb24

FUTUROS DOLAR ROFEX

224700 10.43%

241500 | 18.69%
258150 | 26.87%

276.750  36.02%

207.500 | 46.21%
319.000 | 56.78%
344750 | 69.44%
370600 | 82.14%
398.000 | 9561%
425200 | 108.97%
450.000 | 121.16%

TASA IMPLICITA|
80.72%
86.55%
90.96%
93.42%
96.66%
101.00%
105.20%
11.16%
16.21%
120.75%
124.30%
126.72%
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fecha de fecha de

concertacién liquidacién
(o e
CODIGO precios MAC MoD Interés Valor Capital  Préximo Tasa rendim.
CNV en pesos TR DUR DUR Precio Paridad Devengado Tecnico residual Vencim. Maturity Cupén corriente
(%) uss (%) uss (%)
CP170 CIA GRAL DE COMBUST CLASE 17 EN US$S 6.348% K 1.274 104.21% 0.29743 73.6974 73.40% 8-Sep-23 8-Mar-25
TLC50 TELECOM Clase 5 en USS 10.071% . 1.969 99.20% 0.12500 100.1250 100.00% 6-Aug-23 6-Aug-25
MTCGO MASTELLONE HNOS. Clase G en U$S 2.503 104.35% 2.48375 102.4638 100.00% 31-Mar-23 30-Jun-26
TLC10 TELECOM CLASE 1 8% EN USS 2.758 97.70% 1.40000 101.4000 100.00% 18-Jul-23 18-Jul-26
MGC90 PAMPA ENERGIA CLASE 9 EN USS 2.281 108.91% 2.71806 102.7181 100.00% 8-Jun-23 8-Dec-26
'GNCXO GENNEIA S.A. CLASE 31 EN U$S 1.953 89.70% 0.46181 100.4618 100.00% 2-Sep-23 2-Sep-27
RCCJO ARCOR S.A.l.C CLASE XVIIl EN U$S 3.522 104.66% 3.71250 103.7125 100.00% 9-Apr-23  9-Oct-27
IRCFO IRSA CLASE XIV EN U$S 2.636 105.23% 216319 102.1632 100.00% 22-Jun-23 22-Jun-28
CODIGO precios MAC MoD Interés Valor Capital  Préximo Tasa rendim.
CNV en dolares TR DUR DUR Precio Paridad Devengado Tecnico residual Vencim. Maturity Cupén corriente
(%) uss (%) uss (%)
CP17D CIA GRAL DE COMBUST CLASE 17 EN US$S K 1.274 76.80 104.21% 0.29743 73.6974 73.40% 8-Sep-23 8-Mar-25
TLC5D TELECOM Clase 5 en USS 10.071% . 1.964 99.600 99.48% 0.12500 100.1250 100.00% 6-Aug-23 6-Aug-25

2.897 [RIURLIN 106.39% 123188  102.4638 100.00% 31-Mar-23 30-Jun-26
2708 [WELRIINN 98.53%  1.40000  101.4000 100.00% 18-Jul-23 18-Jul-26
. . 2.294 IRFENTON 110.01% 271806  102.7181 100.00% 8-Jun-23 8-Dec-26
10.622% PR 1.960 [ETOCIIN| 90.08%  0.46181  100.4618 100.00% 2-Sep-23 2-Sep-27
7.101% [EX 3.522 [RITITTN 104.66% 216319 102.1632 100.00% 22-Jun-23 22-Jun-28

MTCGD MASTELLONE HNOS. Clase G en USS
TLC1D TELECOM CLASE 1 8% EN USS
MGC9D PAMPA ENERGIA CLASE 9 EN USS

GNCXD GENNEIA S.A. CLASE 31 EN USS
IRCFD IRSA CLASE XIV EN USS
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fecha de fecha de

concertacién liquidacién
17-Mar-23 21-Mar-23 DOLAR | 364.865
O.N. YPF - COTIZACIONES EN PESOS
cobico precios MAC MOD
cNY en pesos TR  DUR DUR Precio
(afos) (%) __US$
YPCUO CLASE XXVIIl 2024 8.75% 0579 0547
YCAGO CLASE XXXIX 2025 8.50% 2451 1925
YMCHO CLASE XVI 2026 9.00% 1399 1.291
YMCIO CLASE XV 2029 9.00% 3797 3369
YMCJO CLASE XVIIl 2033 7.00% 6091 5423
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 5944% [NEEEEYYIS
YCAGP CLASE XXXIX 2025 8.50% CEETMNRTRE AN 2083 1.864
YMCHD CLASE XVI 2026 9.00% 94300 8. 1399 1292
YMCID CLASE XV 2029 9.00% 90500 12640% [EXETRNERIZ)
YMCJD CLASE XVIl 2033 7.00% 76.900 12.207% KRIIBERYEId

Paridad
(%)
101.59%
95.24%
101.15%
88.51%
74.01%

Paridad
(%)
105.23%
94.92%
101.47%
90.30%
74.43%

Interés
Devengado
u$s
284132
014722
0.90000
202500
332500

Interés
Devengado
u$s
284132
014722
0.90000
202500
3.32500

Valor
Tecnico
us$s
728413
100.1472
93.2077
102.0250
103.3250

Valor
Tecnico
us$s
728413
100.1472
93.2077
102.0250
103.3250

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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120% 110.33% - LEDE
LEDE 110%
PRECIO  VCMTO  REND.DR T.NA. TEA. DIAS  100% 112.63%
ALVCTO g, 103.41%
97.95 31-Mar-23  209%  53.82% 70.38% o | 70:38%
9205 28-Apr-23  864%  74.03% 103.41%
85.65 31-May-23  16.75% 80.42% 110.33% 70%
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o 20 a0 ) 50 100 120
LECER CER 83.7988 5.00% LECER
PRECIO  VCMTO CAP.AISTD DIAS  REND.DIR 1.95%
PORCER ALVCTO  +CER 300%  1.74%
X21A3 195.00 21-Apr-23 198397 35 174%
150914
200
5.00%
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BADLAR
TASA POLITICA MONETARIA

BONO PESO AR A
CABA 2024 BADLAR +3.25%

CCABA 2028 BADLAR + 3.25%
CCDAD. CORDOBA 2023 BADLAR

PVCIA. BS.AS. 2015 BADLAR +375bps

BONO DOLAR AR A
CORDOBA 2026 7.125% PRECIO EN PESOS.
(CORDOBA 2026 7.125% PRECIO EN DOLARES

BONO DOLAR RANJERA
PVCIA. BS.AS. 2037 CLASE A EN PESOS.
PVCIA. BS.AS. 2037 CLASE B EN PESOS

70.1875
78.0000

x 100 nom.

118.000

105.000

30.500

101.300

19,600.00

50.24

13,900.00

12,500.00

TR

92.274%
96.404%

119.895%

15.107%
12.442%

34.032%
26.463%

17-Mar-23|

MACAULAY MODI

ED

DURATION DURATION

(afios)
0.696
1.503

1.006

1.437
1.467

3.833
5.329

(%)
0.362
0.765

0.457

1.248
1.305

2.859
4.214

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

402.98
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

115.768
105.654

25.944
108.640

47.944
47.944

100.292
100.306

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

101.93%
99.38%
117.56%
93.24%

101.45%
104.79%

34.39%
30.92%

21-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





