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fecha de fecha de
concertacion liquidacion
5-Apr-23 7-Apr-23 DOLAR [ 395.431
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 51.954%  3.075 2.024
AL30 BONAR 2030 STEP UP 33.456%  4.699 3.521
AL35 BONAR 2035 STEP UP 28173%  5.605 4.373
AE38 BONAR 2038 STEP UP 21.472%  7.296  6.006
AL41  BONAR 2041 STEP UP 18.482%  9.445 8.072
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 47.569%  2.944
GD30 GLOBALES 2030 STEP UP 40.681%  4.699
GD35 GLOBALES 2035 STEP UP 26.917%  5.740
GD38 GLOBALES 2038 STEP UP 19.863%  7.179
GD41 GLOBALES 2041 STEP UP 18.144%  8.359
GD46  GLOBALES 2046 STEP UP 16.909%  7.174

Paridad
(%)
24.07%
24.90%
24.49%
29.16%
25.07%

Paridad
(%)
28.33%
28.83%
25.89%
33.04%
29.09%
36.43%

Interés
Devengado

0.24444
0.18333
0.88611
1.03889
0.85556

Interés
Devengado

0.24444
0.18333
0.88611
1.03889
0.85556
0.88611

Valor
Tecnico
u$s
100.2444
100.1833
100.8861
101.0389
100.8556

Valor
Tecnico
u$s
100.2444
100.1833
100.8861
101.0389
100.8556
100.8861

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

——)

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

cobico|
NV

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

Precio
uss TR

49.839%
47.275%
28.185%
27.061%
25.627%

MAC
DUR

(afios)
3.101
3131
5642
5.095
5673

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

cobico|
NV

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

44.476%
40.808%
26.776%
25.066%
22.067%
29.161%

MAC
DUR
(afios)
3.470
3.252
5792
5.292
6131
4.220

MoD
DUR
(%)
2.070
2126
4.402
4.010
4.515

MoD
DUR
(%)
2.194
2.310
4.569
4.231
5.022
3.359

Interés.

Vvalor

Paridad Devengado Tecnico

(%)
25.14%
24.90%
24.28%
29.44%
25.18%

Paridad Devengado

(%)
28.18%
28.75%
25.87%
31.97%
29.84%
26.27%

0.24444
0.18333
0.88611
1.03889
0.85556

Interés.

0.24444
0.18333
0.88611
1.03889
0.85556
0.86597

uss
100.24444
100.18333
100.88611
101.03889
100.85556

valor
Tecnico
uss
100.24444
100.18333
100.88611
101.03889
100.85556
100.86597

Capital

residual Vencimiento

(%)
100.00%
100.00%
100.00%
100.00%
100.00%

Capital

residual Vencimiento

(%)
100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Proximo

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

Proximo

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 #

aaaoa

Cupén #

caaoaa

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

211.24

BOTE DOLLAR-LINKED ABR 23

PRICE YIELD
x 100 resid.
21100.00 2.886%

MACAULAY
DURATION
(afios)

0.058

5-Apr-23

MODIFIED
DURATION
(%)

Tecnical
PRICE Value

Residual
(%)

Parity
(%)

100.470 100.000 100.00% 99.42%

MERVAL
Code Maturity

TV23 2

BOTE DOLLAR-LINKED JUL 23

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

21000.00 -79.726%

PRECIO
ROFEX

21100.00 22320.00
21000.00 28550.00

0.312

DIAS
VENCMTO

TASA
DIRECTA

5.78%
35.95%

99.413 100.000 100.00% 99.41%

T.N.A. T.EA.
91.76% 141.04%
112.16% 157.29%

Sapr23

2114000

T2V3 31

VENCIMIENTO
Apr-23
May23
Jun23
Jul-23

Nov23
Dec23
Jan2
Fob24

FUTUROS DOLAR ROFEX.
AJUSTE

5.58%

15.49%
25125

35.06%

TASA IMPLICITA
81.49%

109.36%
120.28%
12571%
130.20%
13336%
140.11%
141.05%
13.45%
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Nombre
MERVAL

PR13

T2X3
TX24

T2X4

x25
TX26
Tx28

DICP
PARP

-Apr-23 87.50660

ESPECIE

CONSOLID. 6TA. 2%

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

BONCER 07/2024 1.55%

BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%
DISC. PESOS

PAR PESOS

PRECIO
x 100 NOM.

785.00

384.00

387.50

96.60

276.30

92.20

89.60

145.50

288.00

277.50

5558.00

2849.00

TR
(%)

-13.196%
5420.534%
380.374%
15.973%
14.439%
16.853%
18.069%
34.175%
-60.890%
-39.777%
13.857%
10.364%

7-Apr-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.509
0.351
0.960
1.012
1.291
1.491
1.790
2.485
3.007
4.246
4.293
9.031

(%)

0.586
0.006
0.200
0.873
1.128
1.276
1.516
1.852
7.688
7.051
3.7
8.183

PARIDAD
(%)

121.60%
24.62%
22.40%
89.29%
85.71%
84.81%
82.04%
50.11%

1432.33%

733.46%
71.73%
47.40%

Valor
Tecnico
+ CER

954.545
392.317
431.289
108.181
322.381
108.181
108.181
184.006
388.039
388.435
7748.044
6009.972

Préximo
Vencim.

15-Dec-22
13-Aug-23
25-Sep-23
14-Apr-23
26-Jul-23
14-Apr-23
14-Aug-23
9-May-23
9-May-23
9-May-23
30-Jun-23
30-Sep-23

Maturity

15-Mar-24

13-Aug-23
25-Mar-24

26-Jul-23

9-Nov-25
9-Nov-26
9-Nov-28
31-Dec-33
31-Dec-38
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5-Apr-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 79.77 119.560% 0.468 0.213 107.733 100.00% 74.08% 17-Apr-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 30.00 113.390% 1.506 0.706 107.492  100.00%  27.91% 17-Apr-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08
A 3500

PRECIO
CIERRE

TDL23 dollar 31-Jul-23
TDL23 cer 31-Jul-23
TDS23 dollar 216.50  30-Sep-23
TDS23 cer 30-Sep-23

LLAR REF.30/09
A 3500 5-Apr-23

TDF24 dollar 28-Feb-24
TDF24 cer P

RENDIM.

-2.43%

5Apr23

211.4000

177

AJUSTE

REND.DIR.

T.N.A.

T.EA.

FUTUROS DOLAR ROFEX’

VENCIMIENTO | AJUSTE

Aug23
Sep2d
023
Nov-23
Dec23
Jan24
Feb-24

223.200

24150 | 15.49%
264500 | 25.12%

285.500 35.06%

5.58%

TASA IMPLICITA|
81.49%
100.97%
106.61%
109.35%
12028%
2571%
130.20%
133.36%
1A%
141.05%
143.15%
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PETROBRAS ARGENTINA SERIE T EN USS 40000 12128 10400 7.091%
(CAPEX CLASE 2 REGS 6.875% Vio. 2024, 41000 32849 106.60 6.449%
1A GRAL DE COMBUST CLASE 17 EN USS 30,900 7% 8034 11.825%
TELECOM Clase 5 en USS. 39,000 8.675% 10140 8.383%
'MASTELLONE HNOS. Clase G en USS. 41155 8790% 10700 10.233%
TELECOM CLASE 18% EN USS 38800 7.012% 10038 7.930%
PAMPA ENERGIA CLASE 9 EN USS 3.999% 1700 8.120%
‘GENINEIA S.A. CLASE 31 EN USS e 8075% 0 9.480%
PAE CLASE 12 as, 3.904% 11870 7.687%
ARCOR S.AL.C CLASE XVIllEN USS 43000 6348% 1180 7.826%
IRSA CLASE XIV EN USS 41005 7.396% 10661 6.566%

38,300 9.255¢ 99.58 Z 8.536%

PETROBRAS ARGENTINA SERIE T EN USS 10800  12128% 104.000 7.091%
(CAPEX CLASE 2 REGS 6.875% Vio. 2024, 10550  4301% 10550 6517%
1A GRAL DE COMBUST CLASE 17 EN USS 7150 5886% 7150 12.258%
TELECOM Clase 5 en USS. 9800 8675% 98000 8673%
'MASTELLONE HNOS. Clase G en USS. 10325 a495% 103 10.605%
TELECOM CLASE 18% EN USS 9800 8.078% 98000 8.163%
PAMPA ENERGIA CLASE 9 EN USS 1 5.820% 12 8.463%
‘GENINEIA S.A. CLASE 31 EN USS %000  9351% 90000 9.722%
PAE CLASE 12 11850 5.406% 11850 7.969%
ARCOR S.AL.C CLASE XVIllEN USS 10865  7.165% 10865 8053%
IRSA CLASE XIV EN USS 10610 6.348% 106100 6.598%

ARC1D AERO2000 CLASE 1 8.50% Vt0.2031 96.20 10.132% 4.296 96.20 1.55833  101.5583 100.00% 1-May-23 1-Aug-31 8.500% 8.836%
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fecha de fecha de

concertacién liquidacion
s

O.N. YPF - COTIZACIONES EN PESOS
cobico precios MAC
% en pesos TR DUWR
(afios)
0.957
2102

YPCUO CLASE XXVIIl 2024 8.75%
'YCAGO CLASE XXXIX 2025 8.50%

'YMCHO CLASE XVI 2026 9.00% 1.360
YMCIO CLASE XVII 2029 9.00% 3724
YMCJO CLASE XVIIl 2033 7.00% 6.243
O.N. YPF - COTIZACIONES EN DOLARES
cobico precios MAC
% endolares TR DUR
(afios)
YPCUD CLASE XXVIIl 2024 8.75% 0.957
YCAGP CLASE XXXIX 2025 8.50% 2,037
'YMCHD CLASE XVI 2026 9.00% 1.356
YMCID CLASE XVII 2029 9.00% 3720
YMCJD CLASE XVIll 2033 7.00% 6.248

MoD
DUR
(%)

0.829
1.859
1.265
3.2711
5.507

MoD
DUR
(%)
0.829
1.805
1.252
3.263
5.516

Precio
uss

Precio
uss

(%)
57.39%
91.95%

102.18%
85.43%
69.15%

Paridad Devengado

(%)
57.42%
93.39%

101.31%
86.77%

Interés  Valor
Paridad Devengado Tecnico
uss uss
0.05104  70.0510
162917 1016292
126923 93.5769
2.42500  102.4250
013611 100.1361
Interés  Valor
Tecnico
uss uss
0.05104  70.0510
162917 1016292
126923 93.5769
2.42500  102.4250
013611 100.1361

69.40%

Capital  Préximo

Tasa  rendim.

residual Vencimiento Maturity Cupon corriente

(%)

70.00% 4-Oct-23
100.00%  28-Jul-23
92.31%  12-May-23
100.00% 30-Jun-23
100.00% 30-Sep-23

Capital  Préximo

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

residual Vencimiento Maturity

(%)

70.00% 4-Oct-23
100.00%  28-Jul-23
92.31%  12-May-23
100.00% 30-Jun-23
100.00% 30-Sep-23

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

8.750% KD
8.500%
9.000%
9.000%
7.000%

Tasa rendim.
Cupén  corriente

8.750%
8.500%
9.000%
9.000%
7.000%

DOLAR
IMPLICITO

394.28
392.80
397.68
396.55
392.86




image1.png
120% LEDE

LEDE 0%
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BADLAR
TASA POLITICA MONETARIA

ONO PESO AR A
CABA 2024 BADLAR +3.25%

CCABA 2028 BADLAR + 3.25%
CCDAD. CORDOBA 2023 BADLAR

PVCIA. BS.AS. 2015 BADLAR +375bps

BONO D
CORDOBA 2026 7.125% PRECIO EN PESOS.
(CORDOBA 2026 7.125% PRECIO EN DOLARES

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

x 100 nom.

103.100

105.350

27.500

107.600

x 100 nom.

20,100.00

50.30

x 100 nom.

14,465.00

13,000.00

TR

95.459%
103.481%

118.654%

14.630%
12.798%

33.573%
26.102%

5-Apr-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.765
1.392

0.958

1.407
1.428

3.815
5.321

(%)
0.392
0.684

0.438

1.228
1.266

2.856
4.220

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

408.31

copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

101.772
108.984

26.417
110.800

48.260
48.260

100.525
100.550

Capital
residual

100.00%
100.00%

25.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

101.30%
96.67%
104.10%
97.11%

102.00%
104.23%

35.24%
31.66%

7-Apr-23

Préximo
Vencim.

29-Jun-23
22-May-23
15-May-23

12-Apr-23

27-Apr-23
27-Apr-23

1-Sep-23
1-Sep-23





