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BONOS PROVINCIALES


[image: Tabla

Descripción generada automáticamente]









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

[image: Tabla

Descripción generada automáticamente]




	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
16-Jun-23 20-Jun-23 DOLAR [ 487.120
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 54.203%  2.844 1.843
AL30 BONAR 2030 STEP UP 33.456%  5.036 3773
AL35 BONAR 2035 STEP UP 28.855% 5331 4437
AE38 BONAR 2038 STEP UP 21.472%  7.036 5793
AL41  BONAR 2041 STEP UP 18.482%  8.569 7.325
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 50.390%  2.703
GD30 GLOBALES 2030 STEP UP 42.390%  5.036
GD35 GLOBALES 2035 STEP UP 26.679%  5.565
GD38 GLOBALES 2038 STEP UP 19.863%  6.959
GD41 GLOBALES 2041 STEP UP 18.144%  7.869
GD46 GLOBALES 2046 STEP UP 16.909%  7.154

Paridad
(%)
25.04%
23.13%
24.85%
30.07%
27.53%

Paridad
(%)
29.15%
29.74%
27.26%
33.85%
30.76%
36.16%

Interés
Devengado

0.44722
0.33542
1.62118
1.90069
1.56528

Interés
Devengado

0.44722
0.33542
1.62118
1.90069
1.56528
1.62118

Valor
Tecnico
u$s
100.4472
100.3354
101.6212
101.9007
101.5653

Valor
Tecnico
u$s
100.4472
100.3354
101.6212
101.9007
101.5653
101.6212

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




image4.png
CODIGO|
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO|
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

fecha de fecha de
concertacion liquidacion
16-Jun-23 20-Jun-23
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 52.297%
BONAR 2030 STEP UP 54.060%
BONAR 2030 STEP UP 27.529%
BONAR 2030 STEP UP 26.434%
BONAR 2030 STEP UP 24.083%

MAC
DUR
(afios)
2.868
2813
5509
4953
5663

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

44.154%
41.365%
25.883%
23.948%
21.898%

MAC
DUR
(afios)
2972
3.039
5685
5.204
5.951
4071

MoD
DUR
(%)
1.883
1.826
4.320
3917
4.564

MoD
DUR
(%)
2.061
2149
4516
4198
4.882
3.269

Interés

Valor

Paridad Devengado Tecnico

(%)
25.98%
23.63%
26.08%
31.40%
28.06%

Paridad Devengado

(%)
30.50%
30.40%
28.05%
34.74%
31.11%
28.14%

0.44722
0.33542
1.62118
1.90069
1.56528

Interés

0.44722
0.33542
1.62118
1.90069
1.56528
1.62118

u$s
100.44722
100.33542
101.62118
101.90069
101.56528

Valor
Tecnico
us$s
100.44722
100.33542
101.62118
101.90069
101.56528
101.62118

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 249.16 16-Jun-23

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

BOTE DOLLAR-LINKED JUL 23 |25760.00 -99.836% 0.110 66.771 103.387 100.000 100.00% 103.39% T2v3 31-Jul-23

BOTE DOLLAR-LINKED ABR 24 | 26063.00 -4.646% 0.862 0.904 104.603 100.000 100.00% 104.12% TV24 30-Apr-24

PRECIO DIAS TASA e
ROFEX _ VENCMTO _ DIRECTA  TN.A. _ TEA. BT

BOTE DOLLAR-LINKED JUL 23 |25760.00 28875.00 45 12.09% 98.08% 149.24% [EUASLEIUECLIN I I AL

BOTE DOLLAR-LINKED ABR 24 | 26063.00 66975.00 319 156.97% 179.61% 190.11%

Jul23 288750 15.80% 128.16% 259.45%

[ 1staon [ st |

o2 | oo | sesww | tsasw | arase

Novzs | 43000 | Tadsn | 1627 | Aovtew
Dec2s | 49500 | Sz | 1272w | s1ea0w

24 | s | vesw | 104w | seesw
Feb2t | 80000 | 1s% | 1s21e% | s196ts
Mar2é | 23500 | 1500% | teoste | se2ors

Apr2 | Georso | tesso% | w291 | seessn
May2s | 712000 | sssen | 1svavs | seseww
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Nombre

MERVAL

PR13
T2X3
TX24
T2X4
T4X4
T2X5
TX26
TX28

DICP
PARP

un-23 104.55

PRECIO
ESPECIE x 100 NOM.
CONSOLID. 6TA. 2% 792.00

BONCER 08/2023 1.45% 464.65
BONCER 03/2024 1.40% 480.00
BONCER 07/2024 1.55% 350.00
BONCER 10/2024 4.00% 115.00
BONCER 02/2025 4.25% 113.00
BONCER 03/2026 2.00% 378.90
BONCER 03/2028 2.25% 350.00
DISC. PESOS 7290.00
PAR PESOS 3495.00

BONCER 11/2031 2.50% 105.25

TR
(%)

-34.095%
9.830%
11.730%
11.815%
15.910%
16.295%
11.021%
12.731%
12.037%
10.278%
17.213%

20-Jun-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.439
0.148
0.761
1.089
1.289
1.589
2.290
2.820
4.218
8.845

(%)

0.666
0.135
0.681
0.974
1.112
1.366
2.062
2.501
3.765
8.021

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

144.00% 1140.468 15-Dec-22 15-Mar-24
98.85%  470.059 13-Aug-23 13-Aug-23
92.89%  516.756 25-Sep-23 25-Mar-24
90.05%  388.663 26-Jul-23  26-Jul-23
88.45%  130.015 14-Oct-23 14-Oct-24
86.91%  130.015 14-Aug-23 14-Feb-25
82.21%  460.886 9-Nov-23  9-Nov-26
75.92%  461.017 9-Nov-23  9-Nov-28
77.84% 9364.924 30-Jun-23 31-Dec-33
48.50% 7205.629 30-Sep-23 31-Dec-38
47.72%  220.544 30-Nov-23 30-Nov-31




image7.png
16-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 81.20 143.459% 0.321 0.132 102.889 100.00% 78.92% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 20.20 147.082% 1.600 0.648 102799  100.00%  19.65% 17-Oct-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08  133.56 16Jun23 249350
A3500 249.16 16-Jun-23 FUTUROS DOLAR ROFEX

VENCIMIENTO| AJUSTE
PRECIO [unas | asotoo | sove | totows | 17677
aene Renoim. P YN IETTNN|  Jul23 288750 1580% 128.16%  259.45%

15110 | 35171%
Sopz3 | 33250 | 56w | 15729% | 30.43%
TDL23 dollar 26050  31Jul23 :“‘:’3 g'm i‘:;: ::;"‘z m"’::

ov. g i G
Bisahn 2050 31dul23 Decz3 | 46500 | ootz | w27 | stes0%
0523 dollar 27470 30Sep23 2.30% 106 et | o | v | v | ot
TDS23 cer 27470 305ep23 Feb2d | 588000 | 13581% | 1o2u% | S19s1%
DOLLARREF.30/09  147.32 Mar24 | 623500 | 15005% | 10951% | se207%
A3500 249.16 16-Jun-23 Apr2d | eo7s0 | 60 | 15291% | seadsw
May24 | 712000 | sssan | tsnasn | senesw

TDF24 dollar 279.00  28Feb2a
TDF24 cer 279.00  28Feb2a

OLLAR REF.28/04/2023 221.55
A3500 249.16 16-Jun-23

TDA24 dollar 269.99  30-Apr-24
TDA24 269.99  30-Apr24
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fecha de fecha de

e =
——

conico precios
o on pesos [IRICY

Proximo Tasa  rendim.  DOLAR
i corriente  IMPLICITO

'CAPEX CLASE 2 REGS 6.875% Vio. 2024, 49650 549% 6745%
1A GRAL DE COMBUST CLASE 17 EN USS 8100 607% 12.146%
TELECOM Clase 5 en USS. 48550  10.608% B528%
'MASTELLONE HNOS. Clase G en USS. 5199  9.616% 6 10.258%
TELECOM CLASE 18% EN USS 6600 9.679% 8363%
PAMPA ENERGIA CLASE 9 EN USS 53450  5424% B658%
‘GNOXO GENNEIA S.A. CLASE 31EN USS. 45250  8593% 9419%
PNDCO  PAE CLASE 12 56100  3957% 7903%
ARCOR S.AL.C CLASE XVIllEN USS 53750  6.003% 477% 47991
IRSA CLASE XIV EN USS 49500 10.073% s 6.889% 475.96
AER02000 CLASE 1 8.50% Vt0.2031 9.491% 4. E E 8.644% [ETIXP)
‘precios
on dolares

CACD _ CAPEX CLASE 2 REGS 6.875% Vio. 2024, 10300 42a7% 6675%
CPI7D__ 1A GRAL DE COMBUST CLASE 17 EN USS 875 san% 75 12.063%
TELECOM Clase 5 en USS. 10150 10608% 10150 837a%
'MASTELLONE HNOS. Clase G en USS. 10730 9397% 10730 10.205%
TELECOM CLASE 18% EN USS 9715 9.056% 9715 8235%

PAMPA ENERGIA CLASE 9 EN USS 1015 s285% 1015 B625%
"GENNEIA S.A. CLASE 31 EN USS. 9835 8321% s 9373%

ARCOR S.ALC CLASE XVII EN USS 1m0 5576% 11200 7366%
IRSA CLASE XIV EN USS 10000 Go03% 10400 6731%
ARCID _ AERO2000 CLASE 1 8.50% Vt0.2031 99.35  9.224% A 99.35 1 8.556%
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fecha de fecha de

T

O.N. YPF - COTIZACIONES EN PESOS
coniGo precios
% en pesos TR

YCAGO CLASE XXXIX 2025 8.50% 47,600 11.908% K 91.717

YMCHO CLASE XVI 2026 9.00% 43,180 . 43
YMCIO CLASE XVII 2029 9.00% 41,740 98.005
YMCJO CLASE XVIIl 2033 7.00% 36,380 12. . 74.684

O.N. YPF - COTIZACIONES EN DOLARES
CODIGO precios MAC
NV endolares TR DUR

YCAGP CLASE XXXIX 2025 8.50%
YMCHD CLASE XVI 2026 9.00%

YMCID CLASE XVII 2029 9.00% 9875 10.841%
YMCJD CLASE XVIIl 2033 7.00% 7500 12.341%

98.750
75.000

Paridad
(%)
94.55%
103.77%
94.01%
73.54%

Paridad
(%)
98.36%
104.72%
94.72%
73.85%

Interés
Devengado
uSs
335218
0.80385
425000
1.55556

Interés
Devengado
uss
335218
0.80385
425000
1.55556

Valor
Tecnico
uSs
103.3528
85.4192
104.2500
101.5556

Valor
Tecnico
uSs
103.3528
85.4192
104.2500
101.5556

Capital
residual
(%)
100.00%
84.62%
100.00%
100.00%

Capital
residual
(%)
100.00%
84.62%
100.00%
100.00%

Préximo
Vencimiento

280ul-23
12.Aug-23
30Jun-23
30-Sep-23

Préximo
Vencimiento

28.0ul-23
12.Aug-23
30Jun-23
30-Sep-23

Maturity

28.0ul25
12Feb26
30Jun-26
30-Sep-33

Maturity

28.0ul25
12Feb26
30Jun-26
30-Sep-33

Tasa  rendim.

Cupén  corriente

8.500%
9.000%
9.000%
7.000%

Tasa rendim.
Cupén

8.500%
9.000%
9.000%
7.000%

DOLAR
IMPLICITO

48325
482.73
483.44
485.07
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[FEcHA  16-1un-23] 100%

T LEDE
LEDE 91.54%
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_ o
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LECER R 14230 [POO LECER 6.80%
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187.816 .00% [l
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175286

0.00%

109.207 0 20 a0 50 50 100 120 140 160
108.937 . -00%
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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

ONO DOLAR AR A
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

92.5000
97.0000

x 100 nom.

116.050

105.050

106.250

x 100 nom.

21,050.00

43.55

x 100 nom.

18,200.00

15,600.00

TR

157.859%
139.632%

167.343%

31.098%
30.050%

33.776%
27.132%

16-Jun-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.512
1.186

0.820

1135
1.145

3.600
5.007

(%)
0.199
0.495

0.307

0.866
0.880

2.691
3.939

ccL

Maturity

29-Mar-24
22-Feb-28

12-Apr-25

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

1-Sep-37
1-Sep-37

487.12
CODIGO  Valor
cv Tecnico

BDC24 121.034
BDC28 107.194

PBA25 108.767

co26 44.799
026D 44.799

BA37D 101.590
BB37D 101.665

Capital
residual

100.00%
100.00%

100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

95.88%
98.00%

97.69%

96.46%
97.21%

36.78%
31.50%

20-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





