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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

[image: ]



	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
14-Jul-23 18-Jul-23 DOLAR [ 498.580
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
COoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
AL29 BONAR 2029 1% 46.368%  2.915  1.991
AL30 BONAR 2030 STEP UP 33456% 4138 3.101
AL35 BONAR 2035 STEP UP 24.174% 6117  4.926
AE38 BONAR 2038 STEP UP 21472%  6.682 5.501
AL41  BONAR 2041 STEP UP 18.482%  8.145 6.963
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
COoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR Precio
(afios) (%) __US$
GD29  GLOBALES 2029 1% 41.319%  2.836
GD30 GLOBALES 2030 STEP UP 35.632%  4.138
GD35 GLOBALES 2035 STEP UP 22.862%  6.248
GD38 GLOBALES 2038 STEP UP 19.863%  6.488
GD41 GLOBALES 2041 STEP UP 18.144%  7.260
GD46 GLOBALES 2046 STEP UP 16.909%  7.144

Paridad
(%)
29.65%
28.17%
29.71%
32.25%
29.42%

Paridad
(%)
34.89%
35.11%
31.72%
36.96%
33.87%
36.71%

Interés
Devengado

0.02500
0.01875
0.09063
0.12500
0.08750

Interés
Devengado

0.02500
0.01875
0.09063
0.12500
0.08750
0.10313

Valor
Tecnico
u$s
100.0250
100.0188
100.0906
100.1250
100.0875

Valor
Tecnico
u$s
100.0250
100.0188
100.0906
100.1250
100.0875
100.1031

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-24
9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24

Préximo
Vencimiento

9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24
9-Jul-24

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

14-Jul-23 18-Jul-23

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 42.889%
BONAR 2030 STEP UP 43.098%
BONAR 2030 STEP UP 22.731%
BONAR 2030 STEP UP 23.862%
BONAR 2030 STEP UP 21.497%

MAC
DUR
(afios)
2.969
2976
6.304
5470
6217

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

37.732%
34.377%
22.196%
20.896%
19.245%
24.410%

MAC
DUR
(afios)
3.037
3148
6.357
5766
6575
4620

MOD
DUR
(%)
2.078
2.080
5137
4.416
5.166

MOD
DUR
(%)
2205
2342
5.202
4769
5.514
3.892

Interés

Valor

Paridad Devengado Tecnico

(%)
31.70%
29.72%
31.68%
33.88%
30.87%

Paridad Devengado

(%)
35.40%
36.04%
32.57%
38.83%
34.82%
31.58%

0.01389
0.01042
0.05035
0.05903
0.04861

Interés

0.01389
0.01042
0.05035
0.05903
0.04861
0.05035

u$s
100.01389
100.01042
100.05035
100.05903
100.04861

Valor
Tecnico
u$s
100.01389
100.01042
100.05035
100.05903
100.04861
100.05035

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-Jan-24
9-Jan-24
9-Jan-24
9-Jan-24
9-Jan-24

Proximo
Vencimiento

9-Jan-24
9-Jan-24
9-Jan-24
9-Jan-24
9-Jan-24
9-Jan-24

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 265.14 14-Jul-23

MACAULAY  MODIFIED Tecnical MERVAL
PRICE YIELD DURATION  DURATION PRICE Value Residual Parity Code Maturity
100 resid. (afios) (%) (%) (%)
BOTE DOLLAR-LINKED JUL 23 |26580.00 -7.283% 0.033 0.035 100.249 100.000 100.00% 100.25% T2V3 31-Jul-23

BOTE DOLLAR-LINKED ABR 24 | 28275.00 -7.393% 0.785 0.848 106.642 100.000 100.00% 106.11% TvV24 30-Apr-24
PRECIO DIAS TASA W2 26500
ROFEX VENCMTO DIRECTA T.N.A. T.EA. R

BOTE DOLLAR-LINKED JUL 23 | 26580.00 28050.00 17 51531 A N2 T 21657 skt Fasoson] esae Fasiers) [zaora%
BOTE DOLLAR-LINKED ABR 24 | 28275.00 67250.00 291  137.84% 172.90% 192.09% IECRFAR AR A F





image6.png
Nombre
MERVAL

PR13
T2X3
TX24
T2X4
T4X4
T2X5
TX25
TX26
TX28

DICP
PARP

14-Jul-23 112.14280

PRECIO
ESPECIE x 100 NOM.
CONSOLID. 6TA. 2% 760.00

BONCER 08/2023 1.45% 491.95
BONCER 03/2024 1.40% 515.00
BONCER 07/2024 1.55% 381.00
BONCER 10/2024 4.00% 125.60
BONCER 02/2025 4.25% 123.00
BONCER 03/2024 1.40% 191.00
BONCER 03/2026 2.00% 407.00
BONCER 03/2028 2.25% 390.00
DISC. PESOS 8095.00
PAR PESOS 4039.00

BONCER 11/2031 2.50% 152.00

TR
(%)

-36.726%
45.839%
13.082%
10.927%
15.090%
15.913%
11.604%
11.351%
11.553%
10.431%
9.443%
11.073%

18-Jul-23

MACAULAY MODIFIED
DURATION DURATION

(afios)

0.400
0.071
0.684
1.012
1.212
1.512
2.264
2.211
2.765
4.409
8.875
5.399

(%)

0.632
0.049
0.605
0.913
1.053
1.305
2.029
1.986
2.479
3.993
8.109

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

160.96% 1223.283 15-Dec-22 15-Mar-24
97.47%  504.739 13-Aug-23 13-Aug-23
92.81%  554.883 25-Sep-23 25-Mar-24
91.45%  416.605 26-Jul-23  26-Jul-23
90.23%  139.196 14-Oct-23 14-Oct-24
88.36%  139.196 14-Aug-23 14-Feb-25
81.25%  235.090 9-Nov-23 9-Nov-25
82.20% 495121 9-Nov-23 9-Nov-26
78.73% 495357 9-Nov-23 9-Nov-28
82.57% 9804.324 31-Dec23 31-Dec-33
52.19% 7739.321 30-Sep-23 31-Dec-38
64.13%  237.018 30-Nov-23 30-Nov-31
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14-Jul-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 86.80 145.027% 0.244 0.100 104.133 100.00% 83.35% 17-Oct-23  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 27.35 114.076% 1.737 0.811 104.004 100.00%  26.30% 17-Oct-23 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08  133.56 1400123 265020
A3500 265.16 14-Jul-23 FUTUROS DOLAR ROFEX.

VENCIMIENTO| AJUSTE | TASA TNA. TEA

PRECIO DiAs Jul-23 280500 5.84% 125.41% 249.72%

CERRE  vemTO RENDIM. ALVCTO [ wusTe [ReNDDR] TNA | TEA. Aug23 | 325000 | 263% | 1210% | 4s675%

TDL23 dollar 27725 31ul23 4.36% 7 Sep23 | 361580 | 3643 | 170.50% | 447.94%
TDL23 cer 27725 31ul23 2.99% 7 Oct23 | 399.000 | 5055% | 169.29% | 441.39%
TDS23 dollar 294.00  30-Sep-23 9.81% 78 Nov-23 437.500 | 65.08% 170.90% 450.14%
D823 cer 20000 30-5ep-23 64% Dec23 | 508800 | 91.99% | 197.50% | 616.82%
Jan24 | 558000 | 11055% | 20075% | 640.39%

DOLLARREF.30/09  147.32 Feb2d | 597000 | 12521% | 19879% | 626.10%
(ALY Zeclcppi e Mar24 | 631900 | 138.43% | 193.60% | 589.54%
Apr24 | 672500 | 15375% | 19285% | 50446%

TDF24 dollar 291.00 28Feb2a May24 | 715000 | 16979% | 19246% | 561.82%
TDF24 cer 20100 28Feb2a Jun24 | 750000 | 183.00% | 189.76% | s63.69%

LLAR REF.28/04/2023 221.55

A3500 265.16 14-Jul-23

TDA24 dollar 29070 30-Apr24
DA 29070 30-Apr24

LLAR REF.13/06/2023 247.29
A3500 265.16 14-Jul-23

0G24 dollar 285.90  30-Aug24 .25%

oG24 cer 590 0 Aug2 P
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fecha de fecha de

concertacion quidacion
[f8Juizs ] [DOLART499.560]
conico precios Interés Valor  Capital  Proximo Tasa  rendim.  DOLAR

on pesos [RICY i corriente  IMPLICITO

'CAPEX CLASE 2 REGS 6.875% Vio. 2024, 50200  7.89% 10049 6802%
1A GRAL DE COMBUST CLASE 17 EN USS 37800 1003% 7561 12555%
TELECOM Clase 5 en USS. 50340  10415% 10077 8435%
'MASTELLONE HNOS. Clase G en USS. 51900  9.970% 10389 10.540%
TELECOM CLASE 18% EN USS 50300  6283% 1006 7.985%
PAMPA ENERGIA CLASE 9 EN USS 54700  5720% 10950 B676%
‘GENNEIA S.A. CLASE 31 EN USS. 1309 7.798% 9478 9232%
PAE CLASE 12 56500  4837% 1310 8.068%
ARCOR S.ALC CLASE XVIllEN USS 54850  6281% 10980 7510%
IRSA CLASE XIV EN USS 50770  8504% 1016 6.888%
AER02000 CLASE 1 8.50% Vt0.2031 9.208% 100.09 .3 3 8.493

conico precios MAC  MOD
o on dolares [RIY

Tasa rendim.
Maturity  Cupén  corriente

CACD _ CAPEX CLASE 2 REGS 6.875% Vio. 2024, 10275 a9m2% 6691%
TELECOM Clase 5 en USS. 10330 10415% 8228%
'MASTELLONE HNOS. Clase G en USS. 10675 8812% 10675 10.258%
TELECOM CLASE 18% EN USS 10260 5561% 10260 7797%
PAMPA ENERGIA CLASE 9 EN USS 1200 ae37% 11200 Ba82%

"GENNEIA SA. CLASE 31 EN USS. 9600  7.072% 20 9115%
ARCOR S.ALC CLASE XVIllEN USS 1300 sa3sx 11300 7301%
IRSA CLASE XIV EN USS 10500 6281% 10500 6667%
ARC1D _ AERO2000 CLASE 1 8.50% Vt0.2031 103.00  8.459% 4. 52 103.00 1.81806__ 101.8181 8.252%
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fecha de fecha de.

concertacion liquidacion
[DOrART —sse580 ]
O.N. YPF - COTIZACIONES EN PESOS
conico precios MAC  MOD Interés  Valor  Capital Proximo Tasa  rendim. DOLAR
Y en pesos TR DR  DUR Paridad Devengado Tec residual  Ven Maturity  Cupon  corriente IMPLICITO
(%) (%) us uss (%)
YCAGO CLASE XXXIX 2025 8.50% 5,750 1. X 1.704 10172% 401389 1040139  100.00%  28-Jul-23  28Jul25 509.66
YMCHO CLASE XVI 2026 9.00% 46,280 . 1.217 107.92% 13915 86.0115  84.62%  12Aug23 12Feb26 503.15
YMCIO CLASE XVII 2029 9.00% 3455 10339% 045000  100.4500 100.00% 31.Dec23  30-Jun26 507.65

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios. MAC MOD Interés Valor Capital Tasa rendim.
CNV. en dolares TR DUR DUR Paridad Devengado Tecni residual Maturity  Cupén  corriente
%) (%) uss uss %)
YCA6P CLASE XXXIX 2025 8.50% 103.50 . . 1.631 103.500 103.27% 4.01389 104.0139  100.00% 28Jul-23  28Jul-25  8.500%
YMCHD CLASE XVI 2026 9.00% 91.98 . 1.204 91.980 106.94% 139615  86.0115  84.62%  12Aug23 12Feb26 9.000%
YMCID CLASE XVII 2029 9.00% 102.00 . X 3.429 102.000 101.54% 0.45000 100.4500  100.00%  31-Dec-23  30-Jun-26 9.000%

YMCJD CLASE XVIll 2033 7.00% 84.00 10. ¥ XXM 84.000 8227% 210000 1021000 100.00%  30-Sep-23  30-Sep-33 7.000%
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FECHA

LEDE 29.91% LECER

PRECIO  VCMTO  RENDDR T.NA. TEA. DIAs  3500%
ALVCTO  3000%

2000%
LECER CER 112.4239 15.00%
PRECIO  VCMTO CAP.AISTD DIAS  REND.DIR 10.00%
PORCER ALVCTO  +CER 5.00%

97.00 18Jul-23 126016 29.91% 0.00%
180.90 18-Sep-23  175.286 -3.10% 5.00%

20 18-Oct23  109.207 -10.00%
23-Nov-23  108.937

140 160
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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

o D
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

92.9400

x 100 nom.

106.200

114.200

95.200

x 100 nom.

23,300.00

46.25

x 100 nom.

21,000.00

18,400.00

TR

130.264%
137.083%

153.615%

23.206%
24.544%

30.240%
24.091%

14-Jul-23

MACAULAY MODIFIED
DURATION DURATION

(afios)
0.564
1.122

0.966

1.160
1.147

3.762
5.266

(%)
0.245
0.473

0.381

0.941
0.921

2.888
4.244

ccL

Maturity

29-Mar-24
22-Feb-28

12-Apr-25

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

1-Sep-37
1-Sep-37

498.58
CODIGO  Valor
cv Tecnico

BDC24 104.838
BDC28 114.457

PBA25 100.762

co26 45.353
026D 45.353

BA37D 101.998
BB37D 102.093

Capital
residual

100.00%
100.00%

100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

101.30%
99.78%

94.48%

103.04%
101.98%

41.29%
36.15%

18-Jul-23

Préximo
Vencim.

29-Sep-23
22-Aug-23
12-0ct-23

27-Jul-23
27-Jul-23

1-Sep-23
1-Sep-23




