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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
24-May-23 30-May-23 | DOLAR [ 480.270
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 59.791%  2.850 1.783
BONAR 2030 STEP UP 33.456%  5.547 4.156
BONAR 2035 STEP UP 31.240% 5146 3.921
BONAR 2038 STEP UP 21.472% 7.961 6.554
BONAR 2041 STEP UP 18.482% 9.812 8.388
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 54.338%  2.607
GLOBALES 2030 STEP UP 46.026%  5.547
GLOBALES 2035 STEP UP 29.181%  5.362
GLOBALES 2038 STEP UP 19.863%  7.700
GLOBALES 2041 STEP UP 18.144%  8.802
GLOBALES 2046 STEP UP 16.909%  7.160

Paridad
(%)
21.99%
21.03%
22.23%
26.62%
24.07%

Paridad
(%)
26.55%
26.89%
24.15%
30.65%
27.54%
36.25%

Interés
Devengado

0.38056
0.28542
1.37951
1.61736
1.33194

Interés
Devengado

0.38056
0.28542
1.37951
1.61736
1.33194
1.37951

Valor
Tecnico
u$s
100.3806
100.2854
101.3795
101.6174
101.3319

Valor
Tecnico
u$s
100.3806
100.2854
101.3795
101.6174
101.3319
101.3795

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

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
26-May-23 30-May-23
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 56.987%
BONAR 2030 STEP UP 56.047%
BONAR 2030 STEP UP 30.364%
BONAR 2030 STEP UP 28.827%
BONAR 2030 STEP UP 26.205%

MAC
DUR
(afios)
2884
2.851
5.281
4795
5.469

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

48.749%

28.015%
25.939%
23.158%
30.865%

MAC
DUR
(afios)
2984
3.050
5527
5.071
5.852
3.948

MoD
DUR
(%)
1.837
1.827
4.051
3722
4334

MoD
DUR
(%)
2.006
2112
4317
4.027
4751
3.090

Paridad
(%)
23.10%
22.10%
22.80%
28.25%
25.19%

Paridad
(%)
27.06%
27.79%
25.16%
31.59%
28.93%
25.65%

Interés
Devengado

037778
0.28333
1.36944
1.60556
1.32222

Interés
Devengado

037778
0.28333
1.36944
1.60556
1.32222
1.36944

Valor
Tecnico
u$s
100.37778
100.28333
101.36944
101.60556
101.32222

Valor
Tecnico
u$s
100.37778
100.28333
101.36944
101.60556
101.32222
101.36944

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

Tasa

Vencimiento Maturity Cupon# Cupén

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

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

Maturity Cupén #

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

EICIEIE

CIEIEIE I

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 235.63 24-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 |24030.00 -97.144%  0.178 6.235 101.982 100.000 100.00% 101.98% T2V3 31-Jul-23
BOTE DOLLAR-LINKED ABR 24 25595.00 -8.112% 0.931 1.013 108.624 100.000 100.00% 108.15% TV24 30-Apr-24
PRECIO  DIAS TASA )
FUTURS DOLAR ROFEX

ROFEX  VENCMTO DIRECTA T.N.A. T.EA.

BOTE DOLLAR-LINKED JUL 23 |24030.00 29530.00 68 22.89%  122.86% 197.77%
BOTE DOLLAR-LINKED ABR 24 | 25595.00 64500.00 342 152.00% 162.22% 164.56%

Jul-23 295300 25
Aug23
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Nombre

MERVAL

PR13
T2X3
TX24
T3X4
T2X4
T4X4
T2X5
TX26
TX28

DICP
PARP

24-May-23 98.48

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

PAR PESOS

PRECIO

x 100 NOM.

818.00

434.30

444.90

112.00

320.00

107.00

105.00

328.25

310.95

6395.00

2913.00

TR
(%)

-31.061%
10.533%
12.894%
14.825%
13.509%
15.692%
16.193%
14.700%
14.726%
13.768%
11.748%

30-May-23

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.466 0.677
0.216 0.196
0.829 0.735
0.878 0.765
1.157 1.019
1.357 1.173
1.657 1.426
2.340 2.040
2.852 2.486
4.152 3.650
8.713 7.797

PARIDAD
(%)

131.34%
98.17%
91.48%
91.89%
87.91%
87.79%
86.14%
75.711%
71.711%
72.72%
42.96%

Valor
Tecnico
+ CER

1074.326
442.387
486.334
121.888
363.991
121.888
121.888
433.579
433.630

8793.991

6780.849

Préximo
Vencim.

15-Dec-22
13-Aug-23
25-Sep-23
14-Oct-23
26-Jul-23
14-Oct-23
14-Aug-23
9-Nov-23
9-Nov-23
30-Jun-23
30-Sep-23

Maturity

15-Mar-24
13-Aug-23
25-Mar-24
14-Apr-24
26-Jul-23

14-Oct-24
14-Feb-25
9-Nov-26

9-Nov-28

31-Dec-33
31-Dec-38
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24-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 72.65 181.138% 0.384 0.136 101.911 100.00% 71.29% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 19.75 142.059% 1.693 0.700 101.851 100.00%  19.39% 17-Oct-23 17-Oct-26 15.500%  TO26
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LLAR REF. 12/08 133.56 24May23 235450

FUTUROS DOLAR ROFEX
A 3500 235.63  24-May-23 VENCIMIENTO| AJUSTE | TASA | TNA.

239.350 86.37%
PRECIO ¥ 265.250 msw. 124.86% zn m

CIERRE vemto RENDIM. AUSTE [REND.DIR] T.N.A. | TEA. 295300 25.42% 136.44% 290.35%

0.58% 5.11%
541 10.02%

X 67.76% 367.67%

TDL23 dollar . Jul- u p y 82200 3.45%
TDL23 cer 28675  31Jul23 7.34% 66 Dec23 103.86% 45367%
TDS23 dollar 25175  30-Sep-23 -6.40% 127 & 3 ST
130.75% s1154%

TDS23 cer X 153.98% 503.13%
OLLAR REF.30/09 147.32 z . 173.98% 537.07%

A 3500 235.63 24-May-23

TDF24 dollar 256.75  28-Feb-24
TDF24 cer 256.75  28-Feb-24

OLLAR REF.28/04/2023 221.55

A3500 235.63 24-May-23

TDA24 dollar 256.05  30-Apr-24
TDA24 256.05  30-Apr-24





image9.png
fecha de
concertacion

24May-23

fecha de

liquidacion
30-May-23

conico precios MAC  MoD Interés  Valor  Capital Préximo Tasa  rendim.
o enpesos NI DUR  DUR Precio Paridad Devengado Tecnico residual  Vencim.  Maturity  Cupon corriente
(ahos) () _Uss 2 uss )
PTSTO _ PETROBRAS ARGENTINA SERIE T EN USS 49,200 0153 o01e1 EUXTE 10171% 071701 1007170 10000%  2Luk23 2123 7.375%
'VSC30 _VISTA CLASE Ill 2024 3.50% 0.728 0.733 104.11_103.16% 0.92361 100.9236 100.00% 21-Feb-23 21-Feb-24 3.500% 3.362%
'CAC20  CAPEX CLASE 2 REGS 6.875% Vio. 2024 48500 0953 0898 WU 10077% 021007 1002101  10000%  15Now23  15May-24  6875%
CP170  CIA GRAL DE COMBUST CLASE 17 EN USS 38,000 1180 1127 10562% | 151082 745108 73.40%  BSep23  BMar2s  9.500%
TLCS0  TELECOM Clase 5 en USS 48,000 19% 1814 oa1% 25972 1025972 10000%  GAug23  GAwgds  BSO0%
MICGO  MASTELLONE HNOS. Clase G en USS 50,500 264 2395 1033% | 170333 100703 10000%  30Jn23  304un26  10950%
TLC10  TELECOM CLASE 18% EN USS 44,850 2768 2507 080% 2844 1028044 10000% 1823 18426 8000
'WMGCI0  PAMPA ENERGIA CLASE 9 EN USS 54,000 2231 2103 W0766% 443333 1044333 10000%  8Jun23  BDec26  9500%
‘GNCXO _ GENNEIA S.A. CLASE 31 EN USS 43,940 2005 1838 99.62% | 183750 | OL8IS | 90.00% | 25ep23 | 25ep2l | BI0%
PNDCO  PAE CLASE 12 53,250 26 2500 11015% 065903 1006590  10000%  31.0c23  30.Ap27 | 9.125%
RCCIO  ARCOR S.ALC CLASE XVIll EN USS 52,500 3750 353 10815% 107708 1010771 10000% 90023 9027 | 8250%
IRCFO___IRSA CLASE XIV EN USS 50,000 2601 2391 10035% 3743061037431 10000% _ 22Jun-23__22.1un-28 _7.000%
AAER02000 CLASE 1 8.50% Vito.2031 059028 100.5903 _100.00% 1.Aug-23
conico precios moD Interés  Valor  Capital Préximo Tasa  rendim.
o en dolares DUR Paridad  Devengado Tecnico  residual  Vencim.  Maturity  Cupn corriente
) __Uss ) uss )
'VSC3D _ VISTA CLASE Ill 2024 3.50% 0.737 103.54% 0.92361 100.9236 100.00% 21-Feb-23 21-Feb-24 3.500%
CAC2D  CAPEX CLASE 2 REGS 6.875% Vio. 2024 10550 0001 10528% 021007 10021007 10000%  15Nov-23  15May-24  6875%
CPA7D__ CIA GRAL DE COMBUST CLASE 17 EN USS 8000 1183 1101 10679% 151082 749108 73.40% _ BSep23  BMar2s  9500%
TLCSD TELECOM Clase 5 en USS 10150 1966 1786 8o | 259722 | 1025972 | 10000% | GAuwg23 | GAwgZs | B500%
MICGD  MASTELLONE HNOS. Clase G en USS 107.10 269 2416 10531% | 170333 101703 10000%  304n23  304un26  10950%
TLCID  TELECOM CLASE 18% EN USS 95.85 2775 2537 9320% 2844 1028044 10000% 1823 1826 8000
WGCID _ PAMPA ENERGIA CLASE 9 EN USS 1420 2238 a2 0935% | 443333 1044333 10000%  8Jn23  BDec26  9500%
"GNOXD — GENNEIA 5.A. CLASE 31 EN U35 94.00 2007 1683 To235% 18750 SLES | 0000% | 25ep2s | 2sepd] | BA0%
RCCID  ARCOR S.ALC CLASE XVIll EN USS 1200 3750  3se4 1081% 107708 1010771 10000% 90023 9027 | 8250%
IRSA CLASE XIV EN USS 10650 3533 108.15% 374306 1037431 10000% _ 22Jun-23__22.1un-28 _ 7.000%
AERO2000 CLASE 1 8.50% Vt0.2031 95.40 _ 10.109% 94.84%  0.59028  100.5903  100.00% 1-Aug-23
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fecha de fecha de

concertacién liquidacién
pETES Leemayaa]

O.N. YPF - COTIZACIONES EN PESOS

'CODIGO precios MAC MOD Interés Valor  Capital Préximo Tasa rendim.
CNV ‘en pesos TIR DUR DUR Precio Paridad Devengado Tecnico residual Vencimiento Maturity Cupén corriente
%) uss ) uss uss (%)
'YCA60 CLASE XXXIX 2025 8.50% 44,250 14.851% . 1.709 89.64% 2.78611 1027861 100.00% 28-Jul-23  28-Jul-25 8.500%
'YMCHO CLASE XVI 2026 9.00% 41,450 7.970¢ . 1.264 101.64%  0.29615 84.9115 84.62% 12-Aug-23 12-Feb-26 9.000%
YMCIO CLASE XVII 2029 9.00% 43,498  13.289% X 3.179 87.38% 3.65000 103.6500 100.00% 30-Jun-23 30-Jun-26 9.000%

YMCJO CLASE XVIll 2033 7.00% 34,000 13.252% X 5.401

70.03%  1.08889 101.0889 100.00% 30-Sep-23 30-Sep-33 7.000%
O.N. YPF - COTIZACIONES EN DOLARES

'CODIGO precios MAC MOD Interés Valor  Capital Préximo Tasa rendim.
CNV ‘en dolares TIR DUR Precio Paridad Devengado Tecnico residual Vencimiento Maturity Cupén corriente
a () uss (%) uss uss (%)
'YCAGP CLASE XXXIX 2025 8.50% 13.078% 1.685 94.93% 2.78611 1027861 100.00% 28-Jul-23  28-Jul-25 8.500%
'YMCHD CLASE XVI 2026 9.00% 6.365" 1.292 103.76%  0.29615 84.9115 84.62% 12-Aug-23 12-Feb-26 9.000%
YMCID CLASE XVII 2029 9.00% 12.496% 3.219 89.63% 3.65000 103.6500 100.00% 30-Jun-23 30-Jun-26 9.000%
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150% LEDE

LEDE L0
118.09%

PRECIO vemTo REND.DIR T.N.A. TEA. DIAS
Avero 103.77%
S31Y3 99.65 31-May-23 3 18.31% 7
S3013 9240 30-Jun-23 8.23% 81.14% 118.09% 37
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LECER CER 1042893  [EXIE3 LECER 8.87%
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11630 18Jul23 126016 55
16100 18-Sep-23 175286 117 z 8.25%

0 20 20 60 80 100 120

100

140

160




image2.png
BADLAR
TASA POLITICA MONETARIA

ONO PESO AR A
CABA 2024 BADLAR +3.25%
CCABA 2028 BADLAR + 3.25%

PVCIA. BS.AS. 2015 BADLAR +375bps

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

500
000

x 100 nom.

113.000

99.990

96.400

x 100 nom.

22,300.00

46.70

x 100 nom.

16,187.00

13,900.00

TR

143.650%
137.964%

178.029%

20.848%
20.236%

37.062%
29.399%

24-May-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.575
1.252

0.863

1.267
1.273

3.459
4.828

(%)
0.236
0.526

0.310

1.048
1.059

2.524
3.731

ccL

Maturity

29-Mar-24
22-Feb-28

12-Apr-25

27-0ct-26
27-0ct-26

1-Sep-37
1-Sep-37

480.27

CODIGO  Valor
cv Tecnico

BDC24 115.585
BDC28 102.039

PBA25 106.099

co26 44.403
026D 44.403

BA37D 101.298
BB37D 101.360

Capital
residual

100.00%
100.00%

100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

97.76%
97.99%

90.86%

104.57%
105.17%

33.27%
28.55%

30-May-23

Préximo
Vencim.

29-Jun-23
22-Aug-23
12-1ul-23

27-Jul-23
27-Jul-23

1-Sep-23
1-Sep-23





