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BONOS PROVINCIALES
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BONOS EN DOLARES COTIZADOS EN PESOS

[image: Tabla

Descripción generada automáticamente]

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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fecha de

fecha de

concertacion liquidacion
19-May-23 23-May-23 DOLAR
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 59.360%  2.863 1.796
AL30 BONAR 2030 STEP UP 33.456%  5.365 4.020
AL35 BONAR 2035 STEP UP 30.926%  5.187 3.962
AE38 BONAR 2038 STEP UP 21.472%  7.887 6.493
AL41  BONAR 2041 STEP UP 18.482% 9743 8.328
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 53.841%  2.713
GD30 GLOBALES 2030 STEP UP 45.635%  5.365
GD35 GLOBALES 2035 STEP UP 28631%  5.429
GD38 GLOBALES 2038 STEP UP 19.863%  7.635
GD41 GLOBALES 2041 STEP UP 18.144%  8.677
GD46 GLOBALES 2046 STEP UP 16.909%  7.161

Paridad
(%)
22.07%
21.75%
22.46%
26.88%
24.24%

Paridad
(%)
26.67%
27.02%
24.67%
30.92%
27.94%
36.26%

Interés
Devengado

0.37222
0.27917
1.34931
1.58194
1.30278

Interés
Devengado

0.37222
0.27917
1.34931
1.58194
1.30278
1.34931

Valor
Tecnico
u$s
100.3722
100.2792
101.3493
101.5819
101.3028

Valor
Tecnico
u$s
100.3722
100.2792
101.3493
101.5819
101.3028
101.3493

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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CODIGO|
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO|
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

fecha de fecha de
concertacion liquidacion
19-May-23 23-May-23
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 56.829%
BONAR 2030 STEP UP 55.841%
BONAR 2030 STEP UP 30.339%
BONAR 2030 STEP UP 29.851%
BONAR 2030 STEP UP 26.935%

MAC
DUR
(afios)
2891
2.860
5.289
4707
5.388

BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

GLOBALES 2029 1%

‘GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP
‘GLOBALES 2046 STEP UP

Precio
uss TR

48.917%
44.730%
27.803%
25.319%
23.358%
32.375%

MAC
DUR
(afios)
2.987
3.050
5555
5139
5.831
3.841

MoD
DUR
(%)
1.844
1.835
4.058
3.625
4245

MoD
DUR
(%)
2.006
2107
4.346
4.100
4721
2.962

Paridad
(%)
23.11%
2213%
22.79%
2717%
24.38%

Paridad
(%)
26.91%
27.54%
25.36%
32.37%
28.63%
24.47%

Interés
Devengado

0.37222
0.27917
1.34931
1.58194
1.30278

Interés
Devengado

0.37222
0.27917
1.34931
1.58194
1.30278
1.34931

Valor
Tecnico
u$s
100.37222
100.27917
101.34931
101.58194
101.30278

Valor
Tecnico
u$s
100.37222
100.27917
101.34931
101.58194
101.30278
101.34931

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 232.74 19-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 |23814.00 -96.493%  0.186 5312 102.320 100.000 100.00% 102.32% T2V3 31-Jul-23
BOTE DOLLAR-LINKED ABR 24 25150.00 -7.534% 0.939 1.015 108.060 100.000 100.00% 107.59% TV24 30-Apr-24
PRECIO DIAS TASA ToMey2s  Zaew
ROFEX  VENCMTO _ DIRECTA  TN.A. _ TEA.
BOTE DOLLAR-LINKED JUL 23 |23814.00 29270.00 73 22.91% 114.55% 176.58%

BOTE DOLLAR-LINKED ABR 24 | 25150.00 68650.00 347 172.96% 181.93% 183.43%

Jul23 202700 2584% 12919% 2631
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12-May-23 95.49690 16-May-23

TR MACAULAY MODIFIED PARIDAD Valor Préximo

Nombre ESPECIE PRECIO DURATION DURATION Tecnico  Vencim. Maturity

MERVAL x 100 NOM. (%) (afios) (%) (%) +CER
PR13 CONSOLID. 6TA. 2% 759.90 -23.249% 0.488 0.635 137.08% 1041.706 15-Dec-22 15-Mar-24
T2X3 BONCER 08/2023 1.45% 420.70 9.737% 0.244 0.222 98.11%  428.788 13-Aug-23 13-Aug-23
TX24 BONCER 03/2024 1.40% 426.45 13.979% 0.857 0.752 90.47%  471.384 25-Sep-23 25-Mar-24
T3X4 BONCER 04/2024 3.75% 106.90 16.941% 0.905 0.774 90.04% 118.726 14-Oct-23 14-Apr-24
T2X4 BONCER 07/2024 1.55% 302.50 16.076% 1.184 1.020 85.36%  354.397 26-Jul-23  26-Jul-23
T4X4 BONCER 10/2024 4.00% 100.75 18.218% 1.384 1171 84.86% 118.726 14-Oct-23 14-Oct-24
T2X5 BONCER 02/2025 4.25% 97.60 19.176% 1.683 1.412 82.21% 118.726 14-Aug-23 14-Feb-25
TX25 BONCER 03/2024 1.40% 151.00 14.170% 2435 2133 75.61% 199.713 9-Nov-23  9-Nov-25
TX26 BONCER 03/2026 2.00% 311.90 15.503% 2.364 2.047 74.23%  420.181 9-Nov-23  9-Nov-26
TX28 BONCER 03/2028 2.25% 295.00 15.449% 2.867 2.483 70.20%  420.201 9-Nov-23  9-Nov-28
DICP DISC. PESOS 6120.00 13.991% 4176 3.663 71.93% 8508.102 30-Jun-23 31-Dec-33
PARP PAR PESOS 2780.00 11.897% 8.730 7.802 42.31% 6570.510 30-Sep-23 31-Dec-38

BONCER 11/2031 31-May-23 30-Nov-31
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12-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 71.75 166.980% 0.416 0.156 101.378 100.00% 70.77% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 20.00 136.347% 1.761 0.745 101335  100.00%  19.74% 17-Oct-23 17-Oct-26 15.500%  TO26
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TDL23 dollar
TDL23 cer

TDS23 dollar
TDS23 cer

OLLAR R 0

PRECIO
CIERRE

242.50
242.50
247.10
247.10

vemto

31Jul-23
31-Jul-23
30-Sep-23
30-Sep-23

RENDIM.

-4.02%
9.22%
-5.81%
7.45%

DIAS
ALVCTO

72
72
133
133

AIUSTE

REND.DIR]

TNA.

TEA.

19May23 232600
FUTUROS DOLAR ROFEX
VENCIMIENTO] AJUSTE TNA.
20550 | 299% | 90884
265000 | 1397% | 12143 | 2611%
Jul-23 292700 25.84% 129.19% 263.15%
Aug23 15466% | 36801%
Sep23 61.20% | 399.49%
023 16871% | 43B3%
Novz3 ST | 45939%
Dec23 1B990% | 56466%
Jan24 19685% | 61225%
Feb24 M068% | 65474%
Mar24 WAT% | 65089%
Api2d W526% | 67438%
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fecha de

n liquidacion
19 May 23 23 May 23 [DOLART 472350
conico precios MAC  moD Interés Valor  Capital  Proximo Tasa  rendim.
o on pesos [RICY DUR  DUR Precio  Paridad Devengado Tecnico residual  Vencim.  Maturity  Cupén corriente
(ahos)  A) _uss [Z uss )
PTSTO _ PETROBRAS ARGENTINA SERIE T EN USS 50200 0161 0183 JETCEENI 105.19% 06555 100655 10000% _ 2LJul23 _ 2LJul23__ 7375%
'VSC30 VISTA CLASE Ill 2024 3.50% 0.736 0.744 104.36 103.43% 0.89444 100.8944 100.00% 21-Feb-23 21-Feb-24 3.500% 3.354%
CAC0  CAPEX CLASE 2 REGS 6.875% Vio. 2024, 8,500 091 018 [SUUFENl 10209% 015278 1001528  10000%  15Nov-23  15May26  6875%

CPI70 (1A GRAL DE COMBUST CLASE 17 EN USS 37,200 118 1125 10477% | 145271 74857 7340%  8Sep2s  &Mar25  9500%
TLCS0  TELECOM Clase 5 en USS 47,800 2006 1831 9829% 252630 | 1005264 100.00%  6Aug2s  GAg2s  8.00%
MICGO  MASTELLONE HNOS. Clase G en USS 50400 2685 2415 10456% | 16108 1016121  10000%  30Jun23  30Jun26  10950%
TLCI0  TELECOM CLASE 18% EN USS 44,900 2780 25y 9210% 277778 1007778 10000% 18423 18126 8000%
MGCO0 _ PAMPA ENERGIA CLASE 9 EN USS 54,200 2241 a3 00.49% 4354’ 1043542  10000%  8n23  8Dec2  9500%
‘GNCXO GENNEIA S.A. CLASE 31 EN USS 44,700 2057 1895 10268% | 177188 | 917719 90.00% | 2Sep2s | 25ep2] | 8150%
PNDCO  PAE CLASE 12 53,500 2508 2530 11213% | 058299 1005830  10000% 310023 30Ap27 | 9.125%
RCOO  ARCOR S.ALC CLASE XVIll EN USS 52,400 3763 3555 10036% 100833 1010083  10000% 9023 9.0ct27  8250%
IRCFO___IRSA CLASE XV EN USS 50100 262 2425 10188% 3670141036701 10000% _22Jun23 _ 22Jun28 _ 7.000%
AER02000 CLASE 1 8.50% Vt0.2031 10.234% X E 051944 1005194 100.00% 1-Aug-23
coniGo precios Interés Valor  Capital Proximo Tasa rendim.
o on dolares Paridad  Devengado Tecnico  residual  Vencim.  Maturity  Cupon  corriente

[ uss a)

'VSC3D _ VISTA CLASE Ill 2024 3.50% 106.05% 0.89444 100.8944 100.00% 21-Feb-23 21-Feb-24 3.500%
CACD  CAPEX CLASE 2 REGS 6.875% Vio. 2024, 10230 Y 10214% | 01578 10015278 10000%  15Nov23  15May24  6875%
CPI7D__ CIA GRAL DE COMBUST CLASE 17 EN USS 7100 . 1087% 14571 748507 7340%  8Sep2s  sMar2s  9500%
TLCD  TELECOM Clase 5 en USS 10000 X G75a% | 252639 | 1005264 | 10000% | 6Aug2s | GAig2s | 8500%
MICGD  MASTELLONE HNOS. Clase G en USS 10685 y 105.15% | 16108 1016121  10000%  30un23  30Jun26  10950%
TLCID  TELECOM CLASE 18% EN USS 9630 X 9370% 277778 107778 10000%  184ui23 18126 8000%

[MGCOD  PAMPA ENERGIA CLASE 9 EN USS 1475 3 109.96% 435417 1043542 10000%  8Jun23 BDec26  0.500%
‘GNOXD_ GENNEIA S.A. CLASE 31 EN USS 9450 X 10297% | 177188 | 917719 | 90.00% | 2Sep2s | 25ep2] | 8750%
PNDCD  PAE CLASE 12 1375 Y X 113.09% | 058299 1005830  10000% 310023 30Ap-27 | 9.125%
RCOD  ARCOR S.ALC CLASE XVIll EN USS 1100 X 10089% 100833 1010083  10000% 9023 9.0ct27  8250%

IRSA CLASE XIV EN USS 107.00 X 10036% 3670141036701 10000% _22Jun23 _22Jun28 _7.000%

AAER02000 CLASE 1 8.50% Vt0.2031 9550 10.062% X 95.01% 051944 100.5194 100.00% 1-Aug-23
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fecha de fecha de
concertacién

liquidacion
[ayzs]

O.N. YPF - COTIZACIONES EN PESOS

cobico precios MAC
% en pesos TR DUWR
(afios)

YCAGO CLASE XXXIX 2025 8.50% 44,600 1974
'YMCHO CLASE XVI 2026 9.00% 41,270 1377
YMCIO CLASE XVII 2029 9.00% 43,099 3613
YMCJO CLASE XVIIl 2033 7.00% 43,099 6510

O.N. YPF - COTIZACIONES EN DOLARES

precios
en dolares

copIGo
NV

MAC

'YCAGP CLASE XXXIX 2025 8.50%
'YMCHD CLASE XVI 2026 9.00%
YMCID CLASE XVII 2029 9.00%

[DOLaRT 474350 ]
MoD Interés Valor
DUR Precio Paridad Devengado Tecnico
(%) uss (%) uss uss
1.737 91.54% 271528 102.7153
1.283 102.54%  0.23269 84.8481
3.193 87.72% 3.57500  103.5750
5.981 89.93% 1.03056  101.0306
MoD Interés Valor
DUR Precio Paridad Devengado Tecnico
(%) uss %) uss uss
1.693 94.93% 271528 102.7153
1.298 103.71%  0.23269 84.8481
3.234 90.03% 3.57500  103.5750

Capital Proximo
residual Vencimiento Maturity
(%)

100.00%  28-Jul-23
8462% 12-Aug-23
100.00% 30-Jun-23
100.00% 30-Sep-23

Tasa
cupén

rendim.
corriente

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

8.500%
9.000%
9.000%
7.000%

Capital  Préximo

residual Vencimiento Maturity
(%)

100.00% 28~Jul-23  28-Jul-25
84.62% 12-Aug-23 12-Feb-26
100.00% 30-Jun-23  30-Jun-26.

Tasa
cupén

rendim.
corriente

8.500%
9.000%
9.000%
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FECHA 19-May-23
LEDE

PRECIO  VCMTO  REND.DIR  T.N.A.

AL vcro
s31v3 97.94 31 10% 63.98% 88.35% 12
3013 90.60 30-Jun-23  10.38%  90.17% 135.82% a2
3113 8532 31-Juk23  17.21%  86.03% 121.18% 73

LECER CER 104.2893 [N

PRECIO  VCMTO CAP.AISTD DIAS  RENDDIR . 0.

PORCER ALVCTO  +CER
X19Y3 158.65 19-May-23 236.875 0 49.31% 0%

170.10 16-Jun- 187.816 FLETA s0.00%
114.55  18-Jul- 126.016 10.01% PIYES
158.65 18-Sep-: 175.286 10.49%

10.00%

0.00%

150%

50%

0%

88.35%

49.31%

10.41%

20

40

20

LEDE
135.82%
20 60
LECER

10.01%

60

80

121.18%

20

10.49%

100 120

100

140
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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

93.1250
97.0000

x 100 nom.

111.000

96.550

35.000

95.150

x 100 nom.

21,850.00

46.70

x 100 nom.

16,024.00

13,599.00

TR

147.429%
144.233%

179.794%

21.308%
19.870%

36.735%
29.520%

19-May-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.592
1.240

0.877

1.274
1.288

3.497
4.835

(%)
0.239
0.508

0313

1.050
1.075

2.557
3.733

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

474.35
copIGo
cv

BDC24
BDC28
BAY23
PBA25

co26
026D

BA37D
BB37D

Valor
Tecnico

114.033

100.259
#NUM!

105.209

44.265
44.265

101.196
101.253

Capital
residual | Paridad

100.00%  97.34%

100.00%  96.30%
#NUM!  #iNUM!

100.00%  90.44%

53.13% 104.06%
53.13% 105.50%

100.00%  33.38%
100.00%  28.31%

23-May-23

Préximo
Vencim.

29-Jun-23

22-Aug-23
#iNUM!
12-1ul-23

27-Jul-23
27-Jul-23

1-Sep-23
1-Sep-23




