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BONOS EN DOLARES COTIZADOS EN PESOS
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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
28-Apr-23 2-May-23 DOLAR [ 436.942
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 61.875%  2.802 1.787
BONAR 2030 STEP UP 33.456%  5.686 4.261
BONAR 2035 STEP UP 31.782% 5156  3.912
BONAR 2038 STEP UP 21.472%  8.283  6.819
BONAR 2041 STEP UP 18.482% 10137 8.665
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 56.636%  2.716
GLOBALES 2030 STEP UP 47.039%  5.686
GLOBALES 2035 STEP UP 29.678%  5.376
GLOBALES 2038 STEP UP 19.863%  7.818
GLOBALES 2041 STEP UP 18.144%  8.790
GLOBALES 2046 STEP UP 16.909%  7.168

Paridad
(%)
20.55%
20.55%
21.43%
25.63%
23.33%

Paridad
(%)
24.87%
25.69%
23.32%
30.26%
27.62%
36.34%

Interés
Devengado

0.31389
0.23542
1.13785
1.33403
1.09861

Interés
Devengado

0.31389
0.23542
1.13785
1.33403
1.09861
1.13785

Valor
Tecnico
u$s
100.3139
100.2354
101.1378
101.3340
101.0986

Valor
Tecnico
u$s
100.3139
100.2354
101.1378
101.3340
101.0986
101.1378

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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concertacién
[ 28-Apr-23

liquidacion
2-May-23

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

coDIGO|
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

Precio
uss TR

59.488%
58.484%
31.742%
31.304%
27.348%

MAC
DUR
(afios)
2919
25877
5.203
4837
5.398

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

coDIGO|
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

50.335%
46.941%
28.673%
27.096%
23.843%
32.016%

MAC
DUR
(afios)
3.027
3.068
5521
5.022
5.827
3.925

moD
DUR
(%)

1816
3.950
3.532
4.239

MoD
DUR
(%)
2.013
2.088
4.291
3.951
4.705
3.037

Interés.

Vvalor

Paridad Devengado Tecnico

(%)
21.45%
20.55%
21.26%
25.46%
23.68%

Paridad Devengado

(%)
25.57%
25.74%
24.13%
29.80%
27.70%
24.39%

0.31389
0.23542
1.13785
1.33403
1.09861

Interés.

0.31389
0.23542
1.13785
1.33403
1.09861
1.13785

uss
100.31389
100.23542
101.13785
101.33403
101.09861

valor
Tecnico
uss
100.31389
100.23542
101.13785
101.33403
101.09861
101.13785

Capital

Proximo

Tasa

residual Vencimiento Maturity Cupon # Cupon

(%)
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%

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

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
9-Jul-41

Maturity Cupon #

9-Jul-29
9-Jul-30
9-Jul-35
9-Jul-38
9-Jul-41
9-Jul-46

aaaoa

caaoaa

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
AL3S
AE38
AL41

cédigo
MERVAL

GD29
GD30
GD35
GD3g
GDa1
GD4s
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Délar REF. BCRA 222.58 28-Apr-23

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

BOTE DOLLAR-LINKED JUL 23 |22230.00 -89.746% 0.244 2378 99.874 100.000 100.00% 99.87%  T2V3 31-Jul-23

BOTE DOLLAR-LINKED ABR 24 | 22375.00 -0.125% 0.996 0.998 100.526 100.000 100.00% 100.11% TV24 30-Apr-24

PRECIO DIAS TASA e
ROFEX _ VENCMTO _DIRECTA  TN.A.  TEA. |vexcmeno| awere | maen | masamerici

BOTE DOLLAR-LINKED JUL 23 |22230.00 30100.00 94 35.40% 137.47% 219.23% 2 | 242850 | o.00% 99.86%
301.000

oz | aws0 | sravw | 191.32%
Nov2d | 4sogo0 | 11sso% | 1967%
Dec23 | satooo | 13391% | toramn

Jan24 58000 | 15501% | 20351%
Feb24 | 608.000 | 17296% |  205.64%
Mar24 | 645000 | t895e% |  aoaraw
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Nombre
MERVAL

PR13
T2X3
TX24
T3X4
T2X4
T4X4
T2X5
TX25
TX26
TX28

DICP
PARP
TX31

28-Apr-23 92.24760

ESPECIE

CONSOLID. 6TA. 2%
BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 04/2024 3.75%
BONCER 07/2024 1.55%
BONCER 10/2024 4.00%
BONCER 02/2025 4.25%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%
DISC. PESOS
PAR PESOS
BONCER 11/2031

PRECIO
x 100 NOM.

800.00

402.00

407.50

100.00

291.00

96.70

92.60

147.50

307.00

292.00

5990.00

2798.00

TR
(%)

-22.397%
12.607%
15.211%
17.742%
15.211%
18.229%
19.517%
13.965%
14.973%
14.887%
13.503%
11.322%

2-May-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.487
0.282
0.895
0.944
1.223
1.423
1.721
2.445
2.373
2.870
4.248
8.843

(%)

0.628
0.251
0.780
0.801
1.061
1.203
1.440
2.145
2.064
2.498
3.743
7.944

Valor Préximo
PARIDAD Tecnico  Vencim. Maturity
(%) +CER

125.78% 1006.261 15-Dec-22 15-Mar-24
97.11%  413.974 13-Aug-23 13-Aug-23
89.54%  455.098 25-Sep-23 25-Mar-24
88.93%  114.702 14-Oct-23 14-Apr-24
85.70% 342180 26-Jul-23  26-Jul-23
84.31% 114702 14-Oct-23 14-Oct-24
81.25%  114.702 14-Aug-23 14-Feb-25
75.97% 194163 9-May-23  9-Nov-25
74.95%  409.626 9-May-23  9-Nov-26
71.20%  410.113 9-May-23  9-Nov-28
73.05% 8200.381 30-Jun-23 31-Dec-33
44.11% 6342.648 30-Sep-23 31-Dec-38
51.10%  196.372 31-May-23 30-Nov-31
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28-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 71.39 148.493% 0.455 0.183 100.756 100.00% 70.85% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 20.80 127.196% 1.858 0.818 100732  100.00%  20.65% 17-Oct-23 17-Oct-26 15.500%  TO26





image8.png
DOLLAR REF. 12/08 133.56 28-Apr-23 222.7400

A 3500 222.58 28-Apr-23 FUTUROS DOLAR ROFEX
VENCIMIENTO | AJUSTE | TASA | TASA IMPLICITA
PRECIO May-23 242850 | 9.03% 99.86%
CIERRE VCMTO RENDIM. REND.DIR.| T.N.A. E.A. Jun-23 271.300 21.80% 126.31%
301.000 35.14% 136.43%
61.17% 178.63%
TDL23 dollar 23025 399600 | 79.40% 186.98%

TDL23 cer 230.25  31ul23 2.00% 93 Ot x| B ey

TDS23 dollar 235.10  30-Sep-23 -5.33% 154 :""ﬁ ;;m: :;g:m :;g;;%"
ec. X : ;

JDS23 cer 23510 Jan24 568.000 | 155.01% 20351%

OLLAR REF.30/09 147.32 Feb-24 608.000 | 172.96% 205.64%

A 3500 22258 28-Apr-23 Mar-24 645.000 | 189.58% 204.72%

TDF24 dollar 225.00 28-Feb-24
TDF24 cer 225.00 28-Feb-24
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fecha de

CACZD  CAPEX CLASE 2 REGS 6.875% Vto. 2024 10200 10200
CP17D  CIA GRAL DE COMBUST CLASE 17 EN USS. 7100 6732% 77.00
TLCSD  TELECOM Clase 5 en USS. 9680 12.826% 96.500
MITCGD MASTELLONE HNOS. Clase G en USS. 10380  aa13% 10380
TLCID _TELECOM CLASE 18% EN USS 9600 9.067% 96000
WMGCOD_PAMPA ENERGIA CLASE 9 EN USS 11465 5.035% 11465
'GNOXD_ GENNEIA S.A. CLASE 31 EN USS. 9175 8.662% 91750
PNDCD PAE CLASE 12 1000 5530% 11000

ARCOR S.AL.C CLASE XVIllEN USS 10700 6.642% 107.00
IRSA CLASE XIV EN USS 10640  7.010% 106400

94.50 10.190% 4. 3.920 94.50 94.48% 0.02361 100.0236 100.00% 1-Aug-23 1-Aug-31 8.500°

concertacion
conico Proximo Tasa  rendim.  DOLAR
o Vencim.  Maturity  Cupén _ corriente ~IMPLICITO
CAC20 CAPEX CLASE 2 REGS 6.875% Vto. 2024 319 10010 6.868% 446,08
CP170  CIA GRAL DE COMBUST CLASE 17 EN USS. 6732% 77.00 12.338% 45453
TLCS0  TELECOM Clase 5 en USS. 290  12826% .006% 44318
MICGO MASTELLONE HNOS. Clase G en USS. 46000  11205% 10.820% 443,16
TLCIO _TELECOM CLASE 18% EN USS 2800  9s11% 44583
MGCO0_PAMPA ENERGIA CLASE 9 EN USS 5L000  6.022% 44483
'GNOXO GENNEIA S.A. CLASE 31 EN USS. 40500  10210% aa1.42
PNDCO  PAE CLASE 12 48350 6851% 43954
RCOO  ARCOR S.ALC CLASE XVIll EN USS 48000 7.010% 448,60
IRSA CLASE XIV EN USS 46900  8911% 44079
43492
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fecha de fecha de

concertacién liquidacién
28-Apr-23. 2«5—23 DOLAR|  432.391
O.N. YPF - COTIZACIONES EN PESOS
copico precios. mop
CNY en pesos R DUR
(%)
YPCUO CLASE XXVIIl 2024 8.75% 18,000 0.859
YCAGO CLASE XXXIX 2025 8.50% 38,699 1747
YMCHO CLASE XVI 2026 9.00% 41,800 1.209
YMCIO CLASE XVII 2029 9.00% 38400 13.643% 3.220
YMCJO CLASE XVIll 2033 7.00% 30,000 13.472% 5.431
O.N. YPF - COTIZACIONES EN DOLARES
copico precios mop
CNY endolares TR DUR
(%) (%)
YPCUD CLASE XXV 2024 8.75% 40250  8.955% 0.827
YCAGP CLASE XXXIX 2025 8.50% 89.500 15.984% 1692
YMCHD CLASE XVI 2026 9.00% 95750  7.857 1195
YMCID CLASE XVII 2029 9.00% 90000 13.231% 3.241
YMCJUD CLASE XVIll 2033 7.00% 70.100  13.282% 5.455

Paridad Devengado

Interés  Valor
Paridad Devengado Tecnico

uss uss
027222 402722
221344 102.2134
184615 94.1538
3.05000  103.0500
062222 100.6222

Interés  Valor
Tecnico

uss uss
027222 402722
221344 102.2134
184615 94.1538
3.05000  103.0500
062222 100.6222

Proximo

residual Vencimiento Maturity Cupon

4-0ct-23
28-Jul-23
12-May-23
30-Jun-23
30-Sep-23

Proximo

residual Vencimiento Maturity

4-0ct-23

100.00%  28-Jul-23

12-May-23

100.00% 30-Jun-23
100.00% 30-Sep-23

corriente

12-Feb-26
30-Jun-26
30-Sep-33.

corriente

12-Feb-26
30-Jun-26
30-Sep-33

DOLAR
IMPLICITO

447.20
432.39
436.55
426.67
427.96
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LEDE
100%

X193

PRECIO

93.80

LECER
PRECIO

205.30

veMTo

31-May-23

REND.DIR T.N.A.

6.61% 72.11%

CER
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190.335 21
150914
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101.02%
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20 40 0 50 100 120 190 160
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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.

102.950

111.000

27.100

88.820

x 100 nom.

20,200.00

44.80

x 100 nom.

14,500.00

13,200.00

TR

118.306%
111.886%

140.632%

23.567%
23.020%

38.161%
28.720%

28-Apr-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.681
1.254

1.031

1.286
1.202

3.474
4.975

(%)
0.312
0.592

0.429

1.041
1.050

2514
3.865

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

453.26
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

107.103
114.826

27111
102.541

43.849
43.849

100.890
100.932

Capital
residual | Paridad

100.00%  96.12%
100.00%  96.67%

25.00%  99.96%
100.00%  86.62%

53.13% 101.64%
53.13% 102.17%

100.00%  31.71%
100.00%  28.85%

2-May-23

Préximo
Vencim.

29-Jun-23

22-May-23

15-May-23
12-1ul-23

27-Jul-23
27-Jul-23

1-Sep-23
1-Sep-23





