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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
5-May-23 9-May-23 DOLAR [ 432.729
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 60.055%  2.893 1.808
BONAR 2030 STEP UP 33.456%  5.587 4.186
BONAR 2035 STEP UP 31.326% 5184  3.947
BONAR 2038 STEP UP 21.472% 7.793  6.415
BONAR 2041 STEP UP 18.482%  9.861 8.429
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 53.349%  2.757
GLOBALES 2030 STEP UP 44.824%  5.587
GLOBALES 2035 STEP UP 28.273%  5.506
GLOBALES 2038 STEP UP 19.863%  7.466
GLOBALES 2041 STEP UP 18.144%  8.529
GLOBALES 2046 STEP UP 16.909%  7.165

Paridad
(%)
21.42%
20.91%
21.92%
27.23%
23.97%

Paridad
(%)
26.46%
27.11%
24.84%
31.67%
28.45%
36.31%

Interés
Devengado

0.33333
0.25000
1.20833
1.41667
1.16667

Interés
Devengado

0.33333
0.25000
1.20833
1.41667
1.16667
1.20833

Valor
Tecnico
u$s
100.3333
100.2500
101.2083
101.4167
101.1667

Valor
Tecnico
u$s
100.3333
100.2500
101.2083
101.4167
101.1667
101.2083

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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concertacion
[ 5-May-23

liquidacion
8-May-23

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

Precio
uss TR

59.401%
57.764%
31.106%
29.856%
26.801%

MAC
DUR
(afios)
2.903
2872
5.252
4749
5.445

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

50.945%
44.582%
28.674%
25.906%
23.691%
31.469%

MAC
DUR
(afios)
3.003
3.094
5.504
5122
5.830
3.949

MoD
DUR
(%)
1.821
1.820
4.006
3.657
4.294

MoD
DUR
(%)
1.989
2.140
4.278
4.068
4713
3.072

Interés.

Vvalor

Paridad Devengado Tecnico

(%)
21.65%
20.98%
21.89%
26.92%
24.32%

Paridad Devengado

(%)
25.43%
27.22%
24.21%
31.36%
27.98%
24.90%

0.33056
0.24792
1.19826
1.40486
1.15694

Interés.

0.33056
0.24792
1.19826
1.40486
1.15694
1.19826

uss
100.33056
100.24792
101.19826
101.40486
101.15694

valor
Tecnico
uss
100.33056
100.24792
101.19826
101.40486
101.15694
101.19826

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 225.66 5-May-23

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

BOTE DOLLAR-LINKED JUL 23 |23210.00 -93.033% 0.225 3.224 102.854 100.000 100.00% 102.85% T2V3 31-Jul-23

BOTE DOLLAR-LINKED ABR 24 | 23400.00 -3.252% 0.977 1.010 103.696 100.000 100.00% 103.26% TvV24 30-Apr-24
PRECIO DIAS TASA
ROFEX  VENCMTO DIRECTA T.N.A. T.EA.
BOTE DOLLAR-LINKED JUL 23 |23210.00 29400.00 87 26.67% 111.89% 165.98%
BOTE DOLLAR-LINKED ABR 24 | 23400.00 71000.00 361 203.42% 205.67% 202.49%
0ct23 439.000 | 94.20% 192.09%
Nov-23 462000 | 113.23% 197.74%
Dec23 534600 | 136.50% 207.59%
Jan-24 575.025 | 154.38% 207.9%%
Feb24 629.600 | 178.52% 217.20%

Mar-24 670000 | 196.39% 216.57%
Apr24 710000 | 214.09% 216.46%
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Nombre
MERVAL

PR13
T2X3
TX24
T3X4
T2X4
T4X4
T2X5
TX25
TX26
TX28

DICP
PARP
TX31

5-May-23 93.85820

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.

804.40

415.75

425.00

107.00

298.25

98.30

96.50

141.00

310.40

296.00

5925.00

2700.00

TR
(%)

-21.239%
7.733%
15.510%
15.174%
15.510%
18.618%
18.533%
14.815%
14.813%
12.706%
14.993%
12.069%

9-May-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.467
0.263
0.876
0.925
1.204
1.403
1.702
2.454
2.386
2.935
4.128
8.727

(%)

0.593
0.244
0.780
0.803
1.042
1.183
1.436
2137
2.078
2.604
3.589
7.787

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

127.28% 1023.830 15-Dec-22 15-Mar-24
98.44%  421.316 13-Aug-23 13-Aug-23
91.44%  463.170 25-Sep-23 25-Mar-24
91.04%  116.704 14-Oct-23 14-Apr-24
85.64%  348.259 26-Jul-23  26-Jul-23
84.19%  116.704 14-Oct-23 14-Oct-24
82.69%  116.704 14-Aug-23 14-Feb-25
74.40%  196.232 9-Nov-23  9-Nov-25
75.12%  412.810 9-Nov-23  9-Nov-26
75.12%  412.810 9-Nov-23  9-Nov-28
69.26% 8352.830 30-Jun-23 31-Dec-33
41.67% 6455.575 30-Sep-23 31-Dec-38
148.08%  199.897 31-May-23 30-Nov-31
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5-May-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 71.95 154.055% 0.436 0.171 101.067 100.00% 71.19% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 20.30 132.246% 1.806 0.778  101.033  100.00%  20.09% 17-Oct-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08 133.56 5.May-23 226.050

A 3500 226.19 5-May-23 FUTUROS DOLAR ROFEX
VENCIMIENTO |  AJUSTE TASA | TASA IMPLICITA|

PRECIO May-23 242.050 8% 99.37%
CIERRE vemto RENDIM. AJUSTE |REND.DIR| T.N.A. | TEA. Jun-23 266.500 | 17.89% 116.63%

Jul-23 294.000 30.06% 126.11%
350.000 | 54.83% 169.61%
TDL23 dollar 232.90 394.050 | 74.32% 183.29%

TDL23 cer 232.90 439.000 94.20% 192.09%
TDS23 dollar 239.50 30-Sep-23 -5.56% 147 482.000 113.23% 197.74%
TDS23 cer 239.50 534600 | 136.50% 207.59%
OLLAR REF.30/09 147.32 :;g';:g :xm ::;g::
[AZELD 226.19 670.000 196.39% 216.57%
710.000 214.09% 216.46%

TDF24 dollar 232.25
TDF24 cer 232.25

OLLAR REF.28/04/2023 221.55
A3500 226.19

TDA24 dollar PEEX )
TDA24 233.00
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fecha de
concertacion

CAC20 CAPEX CLASE 2 REGS 6.875% Vto. 2024
CP170  CIA GRAL DE COMBUST CLASE 17 EN USS.
TLCS0  TELECOM Clase 5 en USS.

MICGO MASTELLONE HNOS. Clase G en USS.
TLCIO _TELECOM CLASE 18% EN USS

MGCO0_PAMPA ENERGIA CLASE 9 EN USS

'GNOXO GENNEIA S.A. CLASE 31 EN USS.
PNDCO  PAE CLASE 12

RCOO  ARCOR S.ALC CLASE XVIll EN USS
IRSA CLASE XIV EN USS

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

MITCGD MASTELLONE HNOS. Clase G en USS.
TLCID _TELECOM CLASE 18% EN USS

WMGCOD_PAMPA ENERGIA CLASE 9 EN USS

'GNOXD_ GENNEIA S.A. CLASE 31 EN USS.
PNDCD PAE CLASE 12
ARCOR S.AL.C CLASE XVIllEN USS
IRSA CLASE XIV EN USS

ARC1D AERO2000 CLASE 1 8.50% Vt0.2031

34,400
1700
5892
1100
50,100
0200
48000

10000
8050
96.10

10400
95.00
1350
9100
11000
11450
106.:
93.00

6.498%
13.352%
10.599%
10.637%

10.642%
3.047%
13.352%
10.252%
9.536%
5.542%
9.181%
5571%
4723
6.745%

10.649%

10000
7730
7

Maturity

o,
10787
10674
10539
92.81

10000
8050
9610

10400
9500

1350

4.282

5100
11000
1150
10695
93.00

92.82%

rendim.  DOLAR
corriente IMPLICITO

6875% 445,00
12.289% 421.33
9.071% 433.92
10618% aa121
8.662% 43263
8.438% aa1.41
9.686% 44176
8.460% 436.36
41376
43851
44410

11.801%
8.845%

10.529%
8421%
8370%
9.615%
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fecha de fecha de

concertacién liquidacién
6-May-23 9-May-23 DOLAR | 445.583
O.N. YPF - COTIZACIONES EN PESOS
cobico precios MAC  MOD Interés  Valor
oY enpesos TR DUR DUR  Precio  Paridad Devengado Tecnico
(afios) (%) uss (%) uss uss
YPCUO CLASE XXVIIl 2024 8.75% 0882 0781 96.80% 034028  40.3403
YCAGO CLASE XXXIX 2025 8.50% 2005 1718 86.58% 238472 102.3847
YMCHO CLASE XVI 2026 9.00% 1260 1.152 99.94% 200769 943154
YMCIO CLASE XVII 2029 9.00% 3631 3185 85.22%  3.22500  103.2250
YMCJO CLASE XVIll 2033 7.00% 6134 5400 68.60% 075833  100.7583
O.N. YPF - COTIZACIONES EN DOLARES
cobico precios MAC  MOD Interés  Valor
oY endolares TR DUR DUR  Precio  Paridad Devengado Tecnico
(afios) (%) uss (%) uss uss
YPCUD CLASE XXVIll 2024 8.75% 0882 0781 $7.53% 034028  40.3403
YCAGP CLASE XXXIX 2025 8.50% 1949 1710 9296% 238472 102.3847
YMCHD CLASE XVI 2026 5.00% 1276 1134 102.85% 200763 943154
YMCID CLASE XVII 2029 9.00% 3.665 3.254 89.13%  3.22500  103.2250
'YMCJD CLASE XVIIl 2033 7.00% 6178 5463 70.49% 075833  100.7583

Capital

Proximo

Tasa  rendim.

residual Vencimiento Maturity Cupon corriente

(%)
40.00%
100.00%
92.31%
100.00%
100.00%

Capital

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

Proximo

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

residual Vencimiento Maturity

(%)
40.00%
100.00%
92.31%
100.00%
100.00%

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

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

8.750%
8.500%
9.000%
9.000%
7.000%

Tasa rendim.
Cupén  corriente

8.750%
8.500%
9.000%
9.000%
7.000%

DOLAR
IMPLICITO

445.58
42477
432.99
426.08
433.68
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145% LEDE

LEDE
140%

PRECIO  VCMTO  REND.DR T.NA. TEA. DIAS 141.74%
AL VCTO
9410 31-May-23  6.27%  86.81% 132.10% 155%
130%
0 20 132.10%; 50 #3255% 10
LECER CER 83.7983 (Y LECER
PRECIO  VCMTO  CAP.AISTD DIAS  RENDDR .. 0 20 L 0 0 100 120 140
PORCER AL VCTO +CER :
X19Y3 206.50 19-May-23 190.335 14 -7.83% 5:00% -6.66% -6.04%

16350 16-Jun23  150.914 6.00%
108.48 101.256 200%  1-83%
149.90 3 140.847

8.00%

-9.00%
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BADLAR 87.2500 5-May-23 ccL 440.65 9-May-23
TASA POLITICA MONETARIA 91.0000 MACAULAY MODIFIED CoDIGO Valor Capital Préximo

TIR DURATION DURATION Maturity cv Tecnico residual Paridad Vencim.
BONOS EN PESOS LEY AR A 100 nom. (afios) (%)
'CABA 2024 BADLAR +3.25% 105.000 | 141.525% 0.639 0.265 29-Mar-24 BDC24 109.801 100.00% 95.63% 29-Jun-23
'CABA 2028 BADLAR + 3.25% 111.800 | 138.471% 1.065 0.447  22-Feb-28 BDC28 118.662 100.00% 94.22% 22-May-23
'CDAD. CORDOBA 2023 BADLAR 26.500 15-May-23 BAY23 27.306 25.00% 97.05% 15-May-23
PVCIA. BS.AS. 2015 BADLAR + 375bps 89.500 | 170.598% 0.939 0.347  12-Apr-25 PBA25 103.430 100.00% 86.53% 12-Jul-23
o DOLAR AR A x 100 nom.
'CORDOBA 2026 7.125% PRECIO EN PESOS 20,200.00 21.043% 1.300 1.074  27-Oct-26 €026 43.988 53.13% 104.21% 27-Jul-23
'CORDOBA 2026 7.125% PRECIO EN DOLARES 45.75 21.248% 1.298 1.071  27-Oct-26 C026D 43.988 53.13% 104.01% 27-Jul-23
o DOLAR RA RA x 100 nom.
PVCIA. BS.AS. 2037 CLASE A EN PESOS 14,850.00 36.365% 3.557 2.608 1-Sep-37 BA37D 100.992 100.00% 33.37% 1-Sep-23
PVCIA. BS.AS. 2037 CLASE B EN PESOS 13,600.00 27.364% 5.098 4.002 1-Sep-37 BB37D 101.039 100.00% 30.55% 1-Sep-23





