CUADROS DE BONOS ARGENTINOS 30/06/2023

[bookmark: _Hlk509739808][bookmark: _Hlk509252922][bookmark: _Hlk504921026]

LEDES Y LECER

[image: Imagen que contiene Interfaz de usuario gráfica

Descripción generada automáticamente]




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 CUPON FIJO	
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BONO DUAL
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OBLIGACIONES NEGOCIABLES


[image: ]








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
30-Jun-23 4-Jul-23 DOLAR] 483.950 |

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR DUR DUR Precio
(afios) (%) __US$

BONAR 2029 1% 44.938% 2923 2017
BONAR 2030 STEP UP 33.456% 3972 2976
BONAR 2035 STEP UP 24.496% 5765 4631
BONAR 2038 STEP UP 21472% 6.059 4988
BONAR 2041 STEP UP 18.482% 7.549 6.453
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD

enpesos TR DUR DUR Precio
(afios) (%) __US$

GLOBALES 2029 1% 42202% 2813
GLOBALES 2030 STEP UP 35.300% 3972
GLOBALES 2035 STEP UP 23512% 5874
GLOBALES 2038 STEP UP 19.863%  6.003
GLOBALES 2041 STEP UP 18.144%  6.945
GLOBALES 2046 STEP UP 16.909%  7.149

Paridad
(%)
30.44%
29.29%
30.30%
34.87%
31.22%

Paridad
(%)
34.14%
35.23%
31.73%
39.17%
34.82%
36.11%

Interés
Devengado

0.48611
0.36458
1.76215
2.06597
1.70139

Interés
Devengado

0.48611
0.36458
1.76215
2.06597
1.70139
1.76215

Valor
Tecnico
u$s
100.4861
100.3646
101.7622
102.0660
101.7014

Valor
Tecnico
u$s
100.4861
100.3646
101.7622
102.0660
101.7014
101.7622

Capital

Préximo

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

Préximo
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

30-Jun-23 4-Jul-23

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 44.270%
BONAR 2030 STEP UP 43.641%
BONAR 2030 STEP UP 24.142%
BONAR 2030 STEP UP 23.611%
BONAR 2030 STEP UP 21.542%

MAC
DUR
(afios)
2932
2.956
5.835
5.200
5.961

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

39.160%
35172%
23.060%
21.317%
19.465%
24.589%

MAC
DUR
(afios)
3.002
3426
5.953
5.446
6.255
4378

MOD
DUR
(%)
2.032
2.058
4701
4.207
4.904

MOD
DUR
(%)
2157
2312
4.838
4.489
5.235
3.680

Paridad
(%)
30.85%
29.36%
30.61%
35.47%
31.86%

Paridad
(%)
34.33%
35.33%
32.23%
39.19%
35.40%
32.43%

Interés
Devengado

0.48611
0.36458
1.76215
2.06597
1.70139

Interés
Devengado

0.48611
0.36458
1.76215
2.06597
1.70139
1.76215

Valor
Tecnico
u$s
100.48611
100.36458
101.76215
102.06597
101.70139

Valor
Tecnico
u$s
100.48611
100.36458
101.76215
102.06597
101.70139
101.76215

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

EICIE I

aaaaaa

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 256.68 30-Jun-23

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

BOTE DOLLAR-LINKED JUL 23 |26155.00 -23.192% 0.071 0.093 101.897 100.000 100.00% 101.90% T2V3 31-Jul-23

BOTE DOLLAR-LINKED ABR 24 | 27130.00 -6.050% 0.824 0.877 105.696 100.000 100.00% 105.19% TV24 30-Apr-24

PRECIO DIAS TASA
ROFEX VENCMTO DIRECTA

T.N.A. T.EA.

|
|
BOTE DOLLAR-LINKED JUL 23 |26155.00 28450.00 31 8.77% 103.31% 165.58% [
BOTE DOLLAR-LINKED ABR 24 | 27130.00 68660.00 305 153.08% 183.19% 199.21% [
o2 | asoo0 | saew | i | aseson |

Novzd | assso0 | m2ere | 1 | dseas

Deczs | 51000 | tosaw | 2013 | easosn

Jan2e | 500 | 1233% | awears | 70653%

Feb2s | 615000 | 13972% | 20901% | 703.74%

Mor24 | 646000 | 15180% | 20t40% | easore

ape2s | owos0 | t6771% | 20070% | 6a0.00%

Moy24 | 730000 | tpasen | aoars | essasn
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Nombre

MERVAL

PR13
T2X3
TX24
T2X4
T4X4
T2X5
TX25
TX26
TX28

DICP
PARP

un-23 108.28

PRECIO
ESPECIE x 100 NOM.
CONSOLID. 6TA. 2% 800.00

BONCER 08/2023 1.45% 477.10
BONCER 03/2024 1.40% 503.00
BONCER 07/2024 1.55% 367.00
BONCER 10/2024 4.00% 121.70
BONCER 02/2025 4.25% 121.30
BONCER 03/2024 1.40% 194.50
BONCER 03/2026 2.00% 400.00
BONCER 03/2028 2.25% 378.00
DISC. PESOS 7900.00
PAR PESOS 3630.00

BONCER 11/2031 2.50% 117.70

TR
(%)

-32.602%
22.768%
10.576%
10.956%
14.445%
14.065%
8.857%
10.278%
11.236%
10.074%
10.289%
15.651%

4-Jul-23

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.399
0.110
0.722
1.051
1.251
1.552
2.305
2.255
2.809
4.473
8.805

(%)

0.592
0.089
0.653
0.947
1.093
1.361
2117
2.045
2.525
4.064
7.983

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

147.64% 1181.150 15-Dec-22 15-Mar-24
97.95%  487.091 13-Aug-23 13-Aug-23
93.93% 535480 25-Sep-23 25-Mar-24
91.12%  402.769 26-Jul-23  26-Jul-23
90.38%  134.653 14-Oct-23 14-Oct-24
90.08%  134.653 14-Aug-23 14-Feb-25
85.73%  226.869 9-Nov-23  9-Nov-25
83.74%  477.697 9-Nov-23  9-Nov-26
79.10%  477.879 9-Nov-23  9-Nov-28
83.64% 9445.236 31-Dec-23 31-Dec-33
48.61% 7467.712 30-Sep-23 31-Dec-38
51.48%  228.632 30-Nov-23 30-Nov-31
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30-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 84.90 134.624% 0.282 0.120 103.511 100.00% 82.02% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 24.14 126.220% 1.692 0.748  103.401  100.00%  23.35% 17-Oct-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08  133.56 30Jun23 26550
A3500 256.68 30-Jun-23 FUTUROS DOLAR ROFEX

VENCIMIENTO| AJUSTE | TASA TNA. TEA

PRECIO DIAS 284.500 10.89% 128.27% 259.84%
CIERRE VeMTO. RENDIM. ALVCTO | AJUSTE |REND.DIR| T.N.A. TEA. Aug-23 329.500 28.44% 167.40% 431.31%
TDL23 dollar 270.00 31-Jul-23 -4.93% 31 Sep-23 366.300 42.78% 169.72% 443.73%
TDL23 cer 270.00 31-Jul-23 5.75% 31 Oct-23 405.000 57.86% ATT1% 454.60%
TDS23 dollar 278.00  30-Sep-23 6.32% 92 Nov-23 443.500 72.87% 173.84% 466.49%
10523 cer 27000 3056923 aa0% e | emm || T || D || G

an Y : y !

BT AR ) Rl Feb.24 615.000 139.72% 209.01% 703.74%
A 3500 256.68 30-Jun-23 Mar-24 646.000 151.80% 201.48% 645.81%
A2t | ossaoo | t6ras | 20070% | sanoow
TDF24 dollar 293.20 28Feb-24 May-24 730.000 184.54% 200.47% 638.35%

TDF24 cer 20320 28Feb2a
LLAR REF.28/04/2023 221.55
A3500 256.68 30-Jun-23

TDA24 dollar 28450  30-Apr24
DA 28450  30-Apr24

LLAR REF.13/06/2023 247.29
A3500 256.68 30-Jun-23

0G24 dollar 279.25  30-Aug24 8%

TDG24 cer 279.25]  30-Aug24 1.15%





image9.png
fecha de

fecha de

= =0
[ mezrerm]

rendim.  DOLAR
corriente  IMPLICITO

£

conico precios
on pesos [RICY

g

'CAPEX CLASE 2 REGS 6.875% Vio. 2024, 50100 3 6641% 486.41
1A GRAL DE COMBUST CLASE 17 EN USS 38000 ¢ 12.099%
TELECOM Clase 5 en USS. 9200 9 8361% 47953
'MASTELLONE HNOS. Clase G en USS. 51000 9 10301% [TENCS
TELECOM CLASE 18% EN USS g8 7 10100 7501% 48181
PAMPA ENERGIA CLASE 9 EN USS 53600 ¢ 11076 8577% 48288
‘GENNEIA S.A. CLASE 31 EN USS. 6100 7 3 9.186% 4921
PAE CLASE 12 55300 4 7.986% 47468
ARCOR S.ALC CLASE XVIllEN USS 54300 5 7353% 47632

: IRSA CLASE XIV EN USS 49550 8¢ ? 48224
AER02000 CLASE 1 8.50% Vt0.2031 49,000 8. g 48039

conico precios MAC  MOD
o on dolares [RIY

Vencim.  Maturity  Cupén  corriente

CACD _ CAPEX CLASE 2 REGS 6.875% Vio. 2024, 10300 4443%

TLCSD  TELECOM Ciase 5 en USS 10260 9.680% 10260

MICGD  MASTELLONE HNOS. Clase G en USS 10630 8.853% 10 10.301%
TELECOM CLASE 18% EN USS 10145 7.440% 10185 7.886%

PAMPA ENERGIA CLASE 9 EN USS 100 as7e% 1100 8559%
"GENNEIA SA. CLASE 31 EN USS. %20 6812% 0 9096%

ARCOR S.ALC CLASE XVIllEN USS 1400 526% 11400 7257%
IRSA CLASE XIV EN USS 10275 ss8a% 10275 6513%
ARC1D _ AER02000 CLASE 1 8.50% Vto.2031 102.00  8.630% 4209 102.00 1.48750  101.4875 X 8.333%
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fecha de fecha de.

concertacion liguidacion

O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC
NV en pesos TR DUR
YCAGO CLASE XXXIX 2025 8.50% 49,195
YMCHO CLASE XVI 2026 9.00% 43,445
YMCIO CLASE XVII 2029 9.00% 47,100 10.013

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios MAC

NV endolares TR DUR
YCAGP CLASE XXXIX 2025 8.50% 102.40
YMCHD CLASE XVI 2026 9.00% 90.00
YMCID CLASE XVII 2029 9.00% 100.40
YMCJD CLASE XVIIl 2033 7.00% 82.85

MOD
DUR
(%)
1.701
1.209
3.401

MOD
DUR
(%)
1.657
1213
3.446
5.642

Paridad
(%)
98.04%
104.73%
97.23%

Paridad
(%)
[T 102.21%
90.000 105.00%
100.400 | [RITEITA
81.36%

Interés
Devengado
uss
3.68333
1.10000
0.10000

Interés
Devengado
uSs
3.68333
1.10000
0.10000
1.82778

Valor
Tecnico
uss
103.6833
85.7154
100.1000

Valor
Tecnico
uSs.
103.6833
85.7154
100.1000
101.8278

Capital
residual
(%)
100.00%
84.62%
100.00%

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

Préximo
Vencimiento

28-0ul-23
12.Aug-23
31Dec23

Préximo
Vencimiento

28-0ul-23
12.Aug-23
31Dec23
30-Sep-23

Maturity

28Jul25
12.Feb-26
30-Jun-26

Maturity

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

Tasa
Cupén

Tasa
Cupén

8.500%
9.000%
9.000%
7.000%

rends
corriente.

rendim.

DOLAR
IMPLICITO
480.02

48272
469.12
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FECHA

LEDE

PRECIO  VCMTO  REND.DR T.N.A. TEA. DIAS  8.00%
ALVCTO

s31Ls 9545 31Jul-23  4.77% 56.13% 73.03% 31 600%
200%

LECER CER 112.4239
PRECIO  VCMTO CAP.AISTD DIAS  REND.DIR 200%

PORCER ALVCTO  +CER
0.00%

9538 16-un-23  187.816

12739 18Jul23 126016 [ 2.00%

17675 18-Sep23  175.286

11195 18-Oct23  109.207 ~4.00%
102.00 23-Nov-23  108.937

LECER

6.80%

160
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BADLAR
TASA POLITICA MONETARIA

BONO PESO AR A
CCABA 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

92.5625
97.0000

x 100 nom.

102.000

110.000

112.900

x 100 nom.

22,490.00

46.00

x 100 nom.

20,430.00

17,400.00

TR

132.763%
137.177%

159.833%

22.913%
24.169%

29.817%
24.511%

30-Jun-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.602
1.160

0.794

1.187
1175

3.831
5.257

(%)
0.259
0.489

0.305

0.966
0.946

2.951
4.222

ccL

Maturity

29-Mar-24
22-Feb-28

12-Apr-25

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

1-Sep-37
1-Sep-37

483.95
CODIGO  Valor
cv Tecnico

BDC24 101.268
BDC28 110.799

PBA25 110.546

co26 45.076
026D 45.076

BA37D 101.794
BB37D 101.879

Capital
residual

100.00%
100.00%

100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

100.72%
99.28%

102.13%

103.10%
102.05%

41.47%
35.29%

4-Jul-23

Préximo
Vencim.

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

27-Jul-23
27-Jul-23

1-Sep-23
1-Sep-23





