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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
2-Jun-23 6-Jun-23 DOLAR [ 479.000
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
BONAR 2029 1% 60.445%  2.811 1.752
BONAR 2030 STEP UP 33.456% 5533  4.146
BONAR 2035 STEP UP 31.383% 5103 3.884
BONAR 2038 STEP UP 21.472%  7.947 6542
BONAR 2041 STEP UP 18.482% 9794 8372
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio
(afios) (%) __US$
GLOBALES 2029 1% 54.992%  2.656
GLOBALES 2030 STEP UP 46.455%  5.533
GLOBALES 2035 STEP UP 29.304%  5.322
GLOBALES 2038 STEP UP 19.863%  7.684
GLOBALES 2041 STEP UP 18.144%  8.785
GLOBALES 2046 STEP UP 16.909%  7.160

Paridad
(%)
22.04%
21.08%
22.27%
26.66%
24.11%

Paridad
(%)
26.61%
26.95%
24.19%
30.70%
27.58%
36.21%

Interés
Devengado

0.40833
0.30625
1.48021
1.73542
1.42917

Interés
Devengado

0.40833
0.30625
1.48021
1.73542
1.42917
1.48021

Valor
Tecnico
u$s
100.4083
100.3063
101.4802
101.7354
101.4292

Valor
Tecnico
u$s
100.4083
100.3063
101.4802
101.7354
101.4292
101.4802

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

2-Jun-23 6-Jun-23

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 56.955%
BONAR 2030 STEP UP 57.804%
BONAR 2030 STEP UP 30.755%
BONAR 2030 STEP UP 28.403%
BONAR 2030 STEP UP 25.346%

MAC
DUR
(afios)
2851
2793
5210
4.804
5543

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

48.325%
44.669%
27.931%
24.714%

29.937%

MAC
DUR
(afios)
2.956
3.015
5505
5.164
5675
3.989

MoD
DUR
(%)
1.816
1.770
3.984
3741
4422

MoD
DUR
(%)
1.993
2.084
4303
4140
4.566
3.153

Interés

Valor

Paridad Devengado Tecnico

(%)
23.45%
21.72%
22.62%
28.90%
26.32%

Paridad Devengado

(%)
27.64%
27.96%
25.42%
33.42%
27.61%
26.61%

0.40833
0.30625
1.48021
1.73542
1.42917

Interés

0.40833
0.30625
1.48021
1.73542
1.42917
1.48021

u$s
100.40833
100.30625
101.48021
101.73542
101.42917

Valor
Tecnico
u$s
100.40833
100.30625
101.48021
101.73542
101.42917
101.48021

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 240.74 2-Jun-23
MERVAL

MACAULAY  MODIFIED Tecnical
PRICE YIELD DURATION  DURATION PRICE Value  Residual Parity Code Maturity
(%) (%)

x 100 resid. (afios) (%)
102.08% T2Vv3 31-Jul-23

24575.00 -98.810% 0.148 12.436 102.081 100.000 100.00%
0.951 105.508 100.000 100.00% 105.03% Tv24 30-Apr-24

25400.00 -5.362%  0.900
PRECIO DIAS TASA 2Jun23 240.520
ROFEX  VENCMTO DIRECTA T.N.A TEA. FUTUROS DOLAR ROFEX. ]
24575.00 29405.00 59 19.65%  121.59% 198.88% |CauiidEuLOd

204.050 22.26% 137.69% 295.22%

25400.00 62450.00 333 145.87% 159.88% 164.47%| Ju-23
| Aug2s | mosso [ sraen | tsoez |

BOTE DOLLAR-LINKED JUL 23
BOTE DOLLAR-LINKED ABR 24

BOTE DOLLAR-LINKED JUL 23
BOTE DOLLAR-LINKED ABR 24
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Nombre

MERVAL

PR13
T2X3
TX24
T3X4
T2X4
T4X4
T2X5
TX26
TX28

DICP
PARP

2-Jun-23 100.82

PRECIO
ESPECIE x 100 NOM.
CONSOLID. 6TA. 2% 824.80

BONCER 08/2023 1.45% 447.95

BONCER 03/2024 1.40% 462.50

BONCER 04/2024 3.75% 115.00

BONCER 07/2024 1.55% 335.35

BONCER 10/2024 4.00% 110.00

BONCER 02/2025 4.25% 108.00

BONCER 03/2026 2.00% 352.25

BONCER 03/2028 2.25% 328.00
DISC. PESOS 6941.00
PAR PESOS 3298.00

BONCER 11/2031 2.50% 102.00

TR
(%)

-30.442%
7.889%
11.250%
15.689%
12.067%
16.160%
16.548%
12.589%
13.684%
12.258%
10.501%
16.970%

6-Jun-23

(afios)

0.438
0.186
0.799
0.848
1.127
1.327
1.627
2.320
2.841
4.241
8.855

MACAULAY ' MODIFIED
DURATION DURATION

(%)

0.630
0.173
0.718
0.733
1.006
1.143
1.396
2.061
2.499
3.778
8.014

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

133.34% 1099.780 15-Dec-22 15-Mar-24
98.88%  453.044 13-Aug-23 13-Aug-23
92.86%  498.050 25-Sep-23 25-Mar-24
91.69%  125.426 14-Oct-23 14-Apr-24
89.49%  374.720 26-Jul-23  26-Jul-23
87.70%  125.426 14-Oct-23 14-Oct-24
86.11%  125.426 14-Aug-23 14-Feb-25
79.32%  444.099 9-Nov-23  9-Nov-26
73.84% 444182 9-Nov-23  9-Nov-28
77.03% 9010.890 30-Jun-23 31-Dec-33
47.50% 6943.860 30-Sep-23 31-Dec-38
48.01%  212.469 30-Nov-23 30-Nov-31
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2-Jun-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 75.49 171.243% 0.359 0.132 102.267 100.00% 73.82% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 19.70 145.638% 1.647 0.671 102.196 100.00%  19.28% 17-Oct-23 17-Oct-26 15.500%  TO26
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OLLAR REF. 12/08
A 3500

TDL23 dollar
TDL23 cer
TDS23 dollar
TDS23 cer
OLLAR REF.30/09
A 3500

TDF24 dollar
TDF24 cer

DOLLAR REF.28/04/2023
A3500

TDA24 dollar
TDA24

PRECIO
CIERRE

251.80
253.90

31-Jul-23
30-Sep-23

RENDIM.

5.19%
-5.18%

59
120

20520

FUTUROS DOLAR ROFEX. |
[VENCIMIENTO| AJUSTE TEA

| L sson | o3 |t |

2Jun23

AIUSTE

REND.DIR]

TNA.

TEA.

Jul-23  294.050 22.26% 137.69% 295.22%

Aug23 | 329850 | 3raa% | 150.2%
Sep23 | 3550 | 4007% | 14926% | 3353
Oct23 | 389600 | 61.98% | 14982% | 346.02%
Nov23 | 42300 | 75.58% | 15241% | 357.64%
Dec23 | 472000 | 9%.24% | 16570% | 42239%
Jan24 | 52000 | 117.03% | 17579% | 47056%
Feb24 | 554000 | 130.33% | 17490% | 47247%
Mar24 | 583500 | 14260% | 171.78% | 45497%
Apr24 | 624500 | 15965% | 17499% | a7299%





image9.png
DOLAR
IMPLICITO

47539
44253
482.50
47382
47005
466.49
47062
47807
46327

fecha de fecha de
concertacion liquidacién
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 [22)
PTSTO _ PETROBRAS ARGENTINA SERIE T EN USS 50500 0.125 0158 10542% 092188 1009219 10000% _ 2Lwl23 2Lk 7375% #VALOR!
'VSC30 _VISTA CLASE Ill 2024 3.50% 0.700 0.766 110.29 109.18% 1.02083 101.0208 100.00% 21-Feb-23 21-Feb-24 3.500% 3.173%
'CAC20  CAPEX CLASE 2 REGS 6.875% Vio. 2024 8252 0925 0877 10125% 040104 1004010 10000%  15Nov-23  15May-24  6875%
CP170  CIA GRAL DE COMBUST CLASE 17 EN USS 36000 1139 1047 10099% | 170451 751045 73.40%  BSep23  BMar2s  9.500%
TLCS0  TELECOM Clase 5 en USS 48,250 1970 1803 oBES% 283333 1028333 10000%  GAwg23  GAwgls  BSO0%
MICGO  MASTELLONE HNOS. Clase G en USS 50,699 2600 2384 10470% | 200750 1020075 10000%  30Jn23  300un26  10950%
TLC10  TELECOM CLASE 18% EN USS 5,125 2743 243 9220% 306667 1030667  10000% 1823 18426 Bo00%
'WMGCI0  PAMPA ENERGIA CLASE 9 EN USS 53,600 2204 2080 W0786% 46972 1046072 10000%  8un23  BDec26  9.500%
‘GNCXO _ GENNEIA S.A. CLASE 31 EN USS 44,050 1985 1831 10081% | 20525 | 920563 | 90.00% | 25ep23 | 25ep2] | 8750%
PNDCO  PAE CLASE 12 54,500 2616 2515 1378% | 091250 1009125 10000%  310c23  30.Ap27 | 9.125%
RCCIO  ARCOR S.ALC CLASE XVIll EN USS 52,350 ;5 asis 10857% | 130625 1013063 10000%  9.0023 9027 | 8250%
IRCFO___IRSA CLASE XIV EN USS 50,710 2503 2405 d0274% 398611 1039861 10000% _ 22Jun-23__22.1un-28 _ 7.000%

AERO2000 CLASE 18.50% Vt0.2031 46,500 97.16% __0.8263 __100.8264 _100.00% _1Aug23
coniGo brecios interés  Valor  Capital Proximo Tasa  rendim.
o en dolares Paifad  Devengado Tectico rosilual  Vencim.  Matury | Cupén  coriente
VSC3D _ VISTA GLASE Ill 2024 3.50% 106.91% 1.02083 101.0208 100.00% 21-Feb-23 21-Feb-24 3.500%
CACID  CAPEX CLASE 2 REGS 6.875% Vio. 2024 10150 10109% 040104 10040108 10000%  IsNov23  ISMay2  6aI5%
PI7D__ A GRAL DE COMBUST CLASE 17 EN USS 8135 10832% 170851 751085 740K 8sep2s  sMar2s  esoo%
TLCSD  TELECOM Clase 5 en USS 10000 9720 28338 102883 100006 | A2 | GAigl | 8500%
MTCGD  MASTELLONE HNOS. Clase G en USS 10700 10489% 200750 1020075 10000% 30423 3026 10950%
TLCID _ TELECOM cLASE 185 EN Uss 9600 93106 o6t 103067 10000% 1823 lswids  sooox
MGCI0__ PAMPA ENERGIA CLASE 9 EN USS 11430 T0075% 4692 loaerr  10000% G2 BDec2s  o500%
“GHIOKD— GENNEIA 5. CLASE 31N U5 9360 TOLESE 205 520% 000k 2w Zsepdl | B0%
RCCID  ARCOR S.ALC CLASE XVILEN USS 11300 1S 13005 1013063 10000% 80023 8002 8250%

IRSA CLASE XIV EN USS
AER02000 CLASE 1 8.50% Vt0.2031

108.00

98.00 9.489%

108.87%
97.20%

398611
0.82639

1039861
100.8264

100.00%
100.00%

22-jun-23
1.Aug-23

22.1un.28

7.000%

469.54
47449
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fecha de fecha de

concertacién liquidacién
2-Jun-23 6-Jun-23 DOLAR | _479.000
O.N. YPF - COTIZACIONES EN PESOS
copico precios. MAC MOD
CNY en pesos TR DUR DUR  Precio
fi uss

'YCAGO CLASE XXXIX 2025 8.50%
'YMCHO CLASE XVI 2026 9.00%
YMCIO CLASE XVII 2029 9.00%
YMCJO CLASE XVIll 2033 7.00%

44,490
41,900

14.621%
7.078%
13.214%
13.300%

43,650
33,950

O.N. YPF - COTIZACIONES EN DOLARES

copIGo precios MAC  MOD

NV en dolares DUR
(%)

'YCAGP CLASE XXXIX 2025 8.50% 9450 13.603% 1652

'YMCHD CLASE XVI 2026 9.00% 89.50 1284

YMCID CLASE XVII 2029 9.00% 2181

Precio
uss
94.500
89.500

Interés  Valor
Paridad Devengado Tecnico
(%) uss uss
20.16%  3.02222  103.0222
10276% 050769  85.1231
87.71%  3.90000  103.9000
69.98% 128333  101.2833

Interés  Valor
Paridad Devengado Tecnico
(%) uss uss
94.40% 302222 103.0222
105.14% 050769  85.1231
89.03%  3.90000 103.9000

Capital  Préximo Tasa rendim.  DOLAR

residual Vencimiento Maturity Cupén corriente IMPLICITO
(%)

100.00% 28-Jul-23  28-Jul-25 47079
8462% 12-Aug-23 12-Feb-26 468.16

100.00% 30-Jun-23  30-Jun-26 471.89

100.00% 30-Sep-23  30-Sep-33 47153

Tasa rendim.
Cupén  corriente

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
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S s

LEDE

PRECIO  VCMTO  REND.DIR  T.N.A. TEA. DIAS
ALVCTO

LECER CER 104.2893  [CRE

PRECIO  VCMTO  CAP.AISTD  DIAS REND.DIR
PORCER  ALVCTO +CER

187.816
126.016

175286

109.207
108.937
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BADLAR
TASA POLITICA MONETARIA

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

92.9375
97.0000

x 100 nom.

114.950

99.900

97.880

x 100 nom.

21,300.00

44.36

x 100 nom.

16,500.00

14,000.00

TR

149.065%
144.868%

184.956%

25.266%
26.654%

36.148%
29.061%

2-Jun-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.547
1.193

0.826

1.208
1.195

3.487
4.838

(%)
0.220
0.487

0.290

0.965
0.944

2.561
3.749

ccL

Maturity

29-Mar-24
22-Feb-28

12-Apr-25

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

1-Sep-37
1-Sep-37

474.65
CODIGO  Valor
cv Tecnico

BDC24 118.078
BDC28 104.131

PBA25 107.242

co26 44.561
026D 44.561

BA37D 101.415
BB37D 101.482

Capital
residual

100.00%
100.00%

100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

97.35%
95.94%

91.27%

100.70%
99.55%

34.28%
29.06%

8-Jun-23

Préximo
Vencim.

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

27-Jul-23
27-Jul-23

1-Sep-23
1-Sep-23




