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Nombre

MERVAL

T3X4
T6X4
T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

5-Apr-24 322.69570

ESPECIE

BONCER 04/2024 3.75%
BONCER 05/2024 3.75%
BONCER 07/2024 1.55%
BONCER 10/2024 4.00%
BONCER 12/2024 4.25%
BONCER 02/2025 4.25%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%
DISC. PESOS

PAR PESOS

PRECIO

x 100 NOM.

384.30

295.00

1350.00

466.20

384.00

467.50

835.10

1635.00

1665.00

33760.00

18100.00

TIR
(%)

137.239%
-50.445%
-28.374%
-25.814%
-22.724%
-15.522%
-11.451%
-8.729%
-5.002%
1.460%
4.295%

14-Apr-24

MACAULAY MODIFIED
DURATION DURATION

(afios) (%)
0.014 0.006
0.112 0.227
0.296 0.413
0.507 0.683
0.670 0.868
0.843 0.998
1.564 1.766
1.608 1.761
2.400 2.526
4.472 4.408
8.996 8.626

PARIDAD
(%)

98.87%
110.23%
110.89%
122.13%
123.90%
122.47%
124.55%
119.20%
119.80%
120.28%

82.54%

Valor
Tecnico
+ CER

334.523
267.611
1217.475
381.718
309.930
381.718
670.520
1371.674
1389.867
28068.630
21927.872

Préximo
Vencim.

14-Apr-24
20-May-24
26-Jul-24
14-Apr-24
13-Jun-24
19-Feb-24
9-May-24
9-May-24
9-May-24
30-Jun-24
30-Sep-24

Maturity

14-Apr-24
20-May-24
26-Jul-24
14-Oct-24
13-Dec-24
14-Feb-25
9-Nov-25
9-Nov-26
9-Nov-28
31-Dec-33
31-Dec-38




image5.png
5-Apr-24

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)

BONO TESORO 10/2026 62.55 53.917% 1.801 1170  107.492 100.00%  58.19% 17-Apr-24 17-Oct-26 15.500%  TO26
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30-Aug-24
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13.05%

DIAs
ALVCTO

147
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AUSTE

REND.DIR.

TNA.

TEA

5Apr24 862.000
FUTUROS DOLAR ROFEX

VENCIMIENTO| AJUSTE | TASA TNA. TEA
Apr-24 886.500 2.84% 41.50% 51.40%
May-24 924.500 7.25% 47.26% 60.36%
Jun-24 963.000 1M.72% 29.73% 64.37%
Jul-24 1013.000 | 17.52% 54.65% 72.65%
Aug24 1073.000 | 24.48% 60.37% 82.79%
Sep24 123.000 | 30.28% 62.09% 85.96%
Oct.24 1169.000 | 3561% 62.20% 86.16%
Nov-24. 1220000 | 41.53% 63.43% 88.46%
Dec24 1260.000 | 46.17% 62.42% 86.57%
Jan25 1304500 | 51.33% 62.25% 86.26%
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MAC
DUR

0773
1.837
3.087
3.038
3.027
3.024

MAC
DUR

0.763
1.832
3.041
3.020
3.004

MoD
DUR

0.814
1684
2.902
2779
2719
2.704

moD
DUR

0713
1594
2.800
2.682
2.599

PRECIO
DOLARES

PRECIO
DOLARES

fecha de fecha de
concertacién liguidacion
5-Apr-24 14-Apr-24
BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE
cobico Precio
% s TR

BPJ25 BOPREAL SERIE 2 -5.055%
BPY26 BOPREAL SERIE 3 9.062%
BPOA7 BOPREAL 1A 20% 5.345%
BPOB7 BOPREAL 1B 20% 9.310%
BPOC7 BOPREAL 1C 30% 11.328%
BPOD7 BOPREAL 1D 30% 11.826%

cobico Precio

% uss TR

BPJSD BOPREAL SERIE 2 6.930%
BPY6D BOPREAL SERIE 3 14.901%
BPA7D BOPREAL 1A 20% 8.617%
BPB7D BOPREAL 1B 20% 12.618%
BPC7D BOPREAL 1C 30% 15.596%
BPD7D BOPREAL 1D 30% 15.248%

3.008

2.609

Paridad

104.08%
89.46%
99.15%
88.58%
83.81%
82.69%

Paridad

95.00%
81.30%
90.32%
80.94%
74.82%
75.50%

Interés
Devengado

0.00000
0.26667
1.30556
1.30556
1.30556
1.30556

Interés
Devengado

0.00000
0.26667
1.30556
1.30556
1.30556
1.30556

Vvalor
Tecnico

100.00000
100.26667
101.30556
101.30556
101.30556
101.30556

Vvalor
Tecnico

100.00000
100.26667
101.30556
101.30556
101.30556
101.30556

Capital
residual

100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual

100.00%
1.00000
100.00%
100.00%
100.00%
100.00%

Proximo
Vencimiento

31-Jul-24
31-Aug-24
31-Oct-24
31-Oct-24
31-Oct-24
31-Oct-24

Proximo
Vencimiento

31-Jul-24
31-Aug-24
31-Oct-24
31-Oct-24
31-Oct-24
31-Oct-24

Maturity

30-Jun-25
31-May-26
31-0ct-27
31-0ct-27
31-0ct-27
31-0ct-27

Maturity

30-Jun-25
31-May-26
31-0ct-27
31-0ct-27
31-0ct-27
31-Oct-27
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CODIGO ios MAC  MOD Interés. Valor Capital Préximo. Tasa rendim. DOLAR

CNV en pesos TR DUR  DUR Paridad  Devengado Tecnico  residual  Vencim. Maturity ~ Cupén  corriente  IMPLICITO
oo 0z oz use oz

170 A GRALDE COMBUST CLASE 17 €1 USS T O o EEE oo oo 11975 94800
TG0 TeLECOM Ciase s enUSs 0000 a200% 7030 P 100000
MICG0  MASTELLONE oS, e G en USs a0 708 10750 101055 90574
TELEcoM cLASE 1 ¢ e USs 05000 azar 1058 [ 100671
w970 5000 520 98874
T o 3 s34
w5400 Gaso 10535 o 99387
109500 50087 11027 . 101012
7.411 3. 106.45 X K 101.6056 985 990.65

conico

o

CPI7D (1A GRAL DE COMBUST CLASE 17 EN USS 1620% 50.00 11.400%
TLCSD  TELECOM Clase 5 en USS 7000 4260% 70.00 8.136%
MICGD  MASTELLONE HNOS. Clase G en USS 10790 7.406% 10790 10.148%
TLCID  TELECOM CLASE 18% EN USS 10430 4780 10430 7.670%
MGCOD _PAMPA ENERGIA CLASE 9 EN USS 1100 4599 1100

RCOD  ARCOR S.ALCCLASE XVIllEN USS. 10605 6394 10605

IRCFD___IRSA CLASE XV EN USS 10870 6459 10870

C1D__ AERO2000 CLASE 1 8.50% Vt0.2031 F 107.00 1.60556 _101.6056
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O.N. YPF - COTIZACIONES EN PESOS

fecha de

CODIGO MOoD Interés  Valor  Capital  Préximo Tasa  rendim.  DOLAR
NV en pesos DUR Paridad  Devengado Tecnico residual Vencimiento Maturity ~Cupén  corriente IMPLICITO
) ) usd u3s )
YMCHO CLASE XVI 2026 9.00% 66,000 0910 66.280 106.19% 087692 624154  61.54% 12May24 12Feb26 9.000% 1,000.00
YMCJO CLASE XVIIl 2033 7.00% 92,880  8.364% 5.656 93274 93.11% 047500 100.1750 100.00% 7.000% 5% 99030
RLLS0] CLASE XXIll ZERO CUP 81,290  21.830% 81.634 81.63% _0.00000 100.0000 100.00% 0.000% 1,025.28
YMCQO CLASE XXV 2026 5.00% 97,990 . 98.405 . 996.85

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO pre Interés Valor i il rendim.
oV en dolares i Paridad  Devengado Tecnico i corriente.
(%) uss uss
| YCA6P CLASE XXXIX 2025 8.50% 104.90 5. 104.900 104.43% 1.67639 101.6764 8.500%
'YMCHD CLASE XVI 2026 9.00% 66.00 2.863 66.000 105.74% 0.87692 62.4154 9.000%
| YMCID CLASE XVII 2029 9.00% 107.70 3 107.700 105.10% 2.47500 102.4750 9.000%
| YMCJD CLASE XVIII 2033 7.00% 93.79 8.266% 93.790 93.63% 0.17500 100.1750 7.000%
RIS CLASE XXIll ZERO CUP 21.837% 81,630 81.63% __0.00000 100.0000 100.00% 25-Apr-25 0.000%

YMCQD CLASE XXV 2026 5.00% 98.30 _ 8.016% . 98.300 100.00%  B8-Aug-24  8Feb-26
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fecha de fecha de
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5-Apr-24 14-Apr-24 DOLAR [ 995.780
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
COoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR  Precio
(afios) (%) __ US$
AL29 BONAR 2029 1% 23107%  2.542  2.065
AL30 BONAR 2030 STEP UP 21.852% 2721 2.233
AL35 BONAR 2035 STEP UP 16.548%  6.406  5.497
AE38 BONAR 2038 STEP UP 21.472% 4.264 3510
AL41  BONAR 2041 STEP UP 18.482% 5.554 4753
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
COoDIGO precios MAC  MOD
CcNV enpesos TR DUR DUR  Precio
(afios) (%) __ US$
GD29  GLOBALES 2029 1% 21.273%  2.572
GD30 GLOBALES 2030 STEP UP 20.365%  2.721
GD35 GLOBALES 2035 STEP UP 16.639%  6.398
GD38 GLOBALES 2038 STEP UP 19.863%  4.481
GD41 GLOBALES 2041 STEP UP 18.144%  5.256
GD46  GLOBALES 2046 STEP UP 16.909%  7.042

Paridad
(%)
58.10%
57.08%
47.86%
50.39%
43.21%

Paridad
(%)
60.37%
59.04%
47.62%
53.04%
46.79%
36.37%

Interés
Devengado

0.25000
0.18750
0.90625
1.25000
0.87500

Interés
Devengado

0.25000
0.18750
0.90625
1.25000
0.87500
1.03125

Valor
Tecnico
u$s
100.2500
100.1875
100.9063
101.2500
100.8750

Valor
Tecnico
u$s
100.2500
100.1875
100.9063
101.2500
100.8750
101.0313

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
5-Apr-24 14-Apr-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 22391%
BONAR 2030 STEP UP 21625%
BONAR 2030 STEP UP 16.555%
BONAR 2030 STEP UP 16.870%
BONAR 2030 STEP UP 16.616%

MAC
DUR
(afios)
25605
2776
6476
5758
6520

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

21.060%
20.691%
16.399%
16.281%
15.356%
15.104%

MAC
DUR
(afios)
2575
2750
6.440
5773
6.657
5079

MOD
DUR
(%)
2128
2.283
5.557
4927
5.591

MOD
DUR
(%)
2127
2278
5.533
4.964
57711
5.011

Paridad
(%)
58.38%
56.81%
47.36%
50.29%
42.98%

Paridad
(%)
60.65%
58.60%
48.06%
52.05%
46.39%
51.46%

Interés
Devengado

0.20000
0.15000
0.72500
1.01389
0.73889

Interés
Devengado

0.25000
0.18750
0.90625
1.25000
0.87500
1.03125

Valor
Tecnico
u$s
100.20000
100.15000
100.72500
101.01389
100.73889

Valor
Tecnico
u$s
100.25000
100.18750
100.90625
101.25000
100.87500
101.03125

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

Proximo
Vencimiento

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




