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OBLIGACIONES NEGOCIABLES
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Nombre

MERVAL

T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

26-Apr-24 348.96470

ESPECIE

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.

1423.50

488.00

410.00

500.00

835.00

1599.50

1751.50

32500.00

17895.00

TIR
(%)

-24.911%
-25.161%
-22.329%
-14.814%
-6.829%
-2.567%
-3.776%
3.879%
5.185%

30-Apr-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.238
0.458
0.613
0.785
1.505
1.516
2.316
4.238
8.851

(%)

0.317
0.611
0.789
0.922
1.615
1.556
2.407
4.079
8.415

PARIDAD
(%)

107.46%
117.61%
121.69%
120.50%
114.46%
107.15%
115.78%
108.39%

76.61%

Valor
Tecnico
+ CER

1324.652
414.947
336.910
414.947
729.482

1492.806

1512.822

29984.172
23358.559

Préximo
Vencim.

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

Maturity

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
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26-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 61.95 46.667% 2.019 1.377 100.646  100.00%  61.55% 17-Oct-24 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08/2022 13356 26-Apr-24 874.190

REEED BZEs FUTUROS DOLAR ROFEX
VENCIMIENTO|  AJUSTE | TASA TNA. TEA
PRECIO oias Apr24 878.000 0.48% 39.77% 48.81%
GERE ReNDIV. aLvero [TAIUSTE [RENDDIR.| THA | TEA. Eei0) st e R gty
DOLLAR REF. 28/04/2023 22155 feasy e 00 S T e
Assoo 87475 Jul-24 983000 | 1245% | 47.32% 60.47%
Aug24 | 1033500 | 1822% | 5238% 68.77%
s = st | woom | o | s | s
et ! X y g
DOLLAR REF. 18/09/2023 34998 Nov24 | 1192000 | 36.35% | 60.87% 83.71%
A3500 87475 Dec24 | 1247500 | 4270% | 260% 86.91%
Jan25 | 1304000 | 4947% | 64.09% 89.72%
e ajnae o - Feb25 | 1345000 | 5.86% | 63.82% 89.21%
Mar2s | 1400000 | 6045% | 6476% 90.99%
DOLLAR REF. 13/06/2023 247.29 !
A3500
dollar  1040.90 -15.96% 126
15.47% 126
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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD
% s TR DUR  DUR
8pJ25 BOPREAL SERIE2 NI 4598% 0707 0676
BPY25 BOPREAL SERIE 3 [0 13781% 1775 1560
BPOA7 BOPREAL 1A 20% [TV 8.070% 2986 2763
BPOB7 BOPREAL 18 20% (TS 11337% 2970 2667
BPOC7 BOPREAL 1C 30% [T 1a567% 2952 2577
BPOD7 BOPREAL 1D 30% [N 15.709% 2946 2546
CODIGO MAC  MOD
[ TR DUR DUR
BPJSD BOPREAL SERIE 2 4390% 0707 0677
BPYSD BOPREAL SERIE 3 13.966% 1775 155
BPA7D BOPREAL 1A 20% 7812% 2987 2771
BPB7D BOPREAL 1B 20% 11298% 2969  2.668
BPC7D BOPREAL 1C 30% 14556% 2952 2517
EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR DUR
BPOA7  April 30, 2025 0980 0862
|BPoB7 A 1896 1.648
BPOCT  April 30, 2027 2750 2385

PRECIO
DOLARES Paridad

96.86%
83.39%
91.87%
84.06%
77.24%
75.02%

PRECIO
DOLARES Paridad

97.00%
83.15%
92.52%
84.16%
T1.21%

Interés
Devengado

0.00000
0.44167
1.59722
1.59722
1.59722
1.59722

Interés
Devengado

0.00000
0.44167
1.59722
1.59722
1.59722

Valor
Tecnico

100.00000
100.44167
101.59722
101.59722
101.59722
101.59722

Valor
Tecnico

100.00000
100.44167
101.59722
101.59722
101.59722

Capital

Préximo

residual Vencimiento Maturity

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

Capital
residual

100.00%
1.00000
100.00%
100.00%
100.00%

3MJul24
31-Aug-24
31-0ct-24
31-0ct-24
31-0ct-24
31-0ct-24

Préximo
Vencimiento

3MJul24
31-Aug-24
31-0ct-24
31-0ct-24
31-0ct-24

30-Jun-25
31.May-26
31-0ct27
31-0ct-27
31-0ct-27
31-0ct27

Maturity

30-Jun-25
31.May-26
31-0ct27
31-0ct27
31-0ct27

1032.474
1036.921
1026.59

1032.749
1033.631
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fecha de fecha de.

concertacion liguidacion
x|

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

conico Precio MAC  MOD
% s TR DR DUR
BPJ25 BOPREAL SERIE 2 1879% 0702 0.627
BPY26 BOPREAL SERIE 3 16.861% 1773 1517
BPOAT BOPREAL 1A 20% (UM 0.801% 2977 2711
BPOB7 BOPREAL 1B 20% (AW 13.130% 2960 2617
BPOC7 BOPREAL 1C 30% (IO 16.424% 2943 2521
BPOD7 BOPREAL 1D 30% IO 17.589% 2936 2497
conico Precio MAC  MOD
% TR DR DUR
BPJ5D BOPREAL SERIE 2 4390% 0707 0677
BPYGD BOPREAL SERIE 3 13.966% 1775 155
BPATD BOPREAL 1A 20% T812% 2987 2771
BPB7D BOPREAL 1B 20% 11.298% 2969  2.668
BPC7D BOPREAL 1C 30% 14556% 295 2577
EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DR  DUR
BPOAT  April 30, 2025 13704% 0980  0.862
BPOB7  April 30, 2026 15.026% 189  1.648
BPOCT  April 30, 2027 15.308% 2750 2.385

PRECIO
DOLARES Paridad

92.38%
79.53%
87.61%
80.17%
73.67%
71.54%

PRECIO
DOLARES Paridad

97.00%
83.15%
92.52%
84.16%
T1.21%

Interés
Devengado

0.00000
0.44167
1.59722
1.59722
1.59722
1.59722

Interés
Devengado

0.00000
0.44167
1.59722
1.59722
1.59722

Valor
Tecnico

100.00000
100.44167
101.59722
101.59722
101.59722
101.59722

Valor
Tecnico

100.00000
100.44167
101.59722
101.59722
101.59722

Capital

Préximo

residual Vencimiento Maturity

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

Capital
residual

100.00%
1.00000
100.00%
100.00%
100.00%

3MJul24
31-Aug-24
31-0ct-24
31-0ct-24
31-0ct-24
31-0ct-24

Préximo
Vencimiento

3MJul24
31-Aug-24
31-0ct-24
31-0ct-24
31-0ct-24

30-Jun-25
31.May-26
31-0ct27
31-0ct-27
31-0ct-27
31-0ct27

Maturity

30-Jun-25
31.May-26
31-0ct27
31-0ct27
31-0ct27

1032.474
1036.921
1026.59

1032.749
1033.631
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conico mac  woo inferés  Valor  Capital Proximo Tasa rendim.
EY TR DR DR Precio Paridad Devengado Tecnico residusl  Vencim.  Maturity  Cupon corriente
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AERO2000 CLASE 18.50% Vt0.2031 112,500 _ 6.894% 108,81 106.57% 210139 1021014 100.00% 1-May-24 1-Aug-31
conico MAC  woD interés  Valor  Capital  Proximo Tasa rendim.
o ™ DR DUR  Precio  Paridsd  Devengado Tecnico  residusl  Vencim.  Matrty  Cupon corriente
Ghos)  tx) _uss (&) s 2
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conico
onv.

185A CLASE XIV ENUSS
AERO2000 CLASE 1 8.50% Vt0.2031

656a% 107.00
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MAC  MOD
IR DR DUR
(afos)  (4)

10540% 31111 103011 10000%  22aum2s _ 224un2s_ 7.000% R
103.82%  2.10139  102.1014  100.00% 1-May24 1-Aug31  8.500% 8.019%
Interés Valor  Capital  Préximo Tasa
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fecha de fecha de

concertacion n
Dozt ] T
O.N. YPF - COTIZACIONES EN PESOS
CODIGO precios MAC MOoD Interés Valor Capital Proximo Tasa rendim.
CNV ‘en pesos TR DUR DUR Paridad Devengado Tecnico residual Cupén  corriente
B o s Oevengado Tegtce resy

YCAGO CLASE XXXIX 2025 8.50% 108,400 6.322% [RRECHNENICH  104.843 102.61% 217222 1024722 100.00% 8.500%
YMCHO CLASE XVI 2026 9.00% CRITNEPYTU 0872 0.847 66.059 105.29% 120000 627385  61.54% 9.000%
YMCIO CLASE XVII 2029 9.00% 111,200 7.675% [ERUTMEPYITM 107551 104.42% 3.00000  103.0000 100.00% 9.000%
YMCJO CLASE XVIll 2033 7.00% ECTE TS 6.058 5580 92.656 92.12% 058333 100.5833100.00% 7.000%
RLLS0] CLASE XXIll ZERO CUP 81,290  27.573% 78.622 78.62% _0.00000 100.0000 100.00% 0.000%

YMCQO CLASE XXV 2026 5.00% 101,010 8.696% 97.695

O.N. YPF - COTIZACIONES EN DOLARES
conico precios MAC  MOD Interés  Valor  Capital Tasa

Y en dolares DR  DUR Precio Paridad  Devengado Tecnico residual Vencimiento Maturity ~ Cupon
(aiios) (%) uss (%) uss uss (%)

X 104.700 10469% 247222 1021722 100.00%  28Jul24  28Jul25  8.500%
YMCHD CLASE XVI 2026 9.00% 66.40  2.346% 66.400 10584% 120000 627385  6154%  12May24 12Feb26 9.000%
YMCID CLASE XVII 2029 9.00% 0750  7.691% 107.500 3.00000  103.0000 100.00% 9.000%
YMCJD CLASE XVIll 2033 7.00% 93.00  8.499% KX 93.000 058333 100.5833__100.00% 7.000%

YCAGP CLASE XXXIX 2025 8.50% 10470 6.445%

RLL]] CLASE XXill ZERO CUP. 8163 22.821% 81.630 81.63% _0.00000 100.0000 100.00% 25-Apr-25 _0.000%
YMCQD CLASE XXV 2026 5.00% 97.66 720% X K 97.660 100.00%  8-Aug24  8Feb26

DOLAR
IMPLICITO

1,035.34
1,028.61
1,034.42
1,030.11
1,025.28
1,034.30
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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
26-Apr-24 30-Apr-24 DOLAR MEP__| 1033.930
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 21508% 2510  2.066 60.72%
BONAR 2030 STEP UP 21.555% 2670 2.196 58.09%
BONAR 2035 STEP UP 16.429% 6359  5.461 48.49%
BONAR 2038 STEP UP 21.472% 4141  3.409 51.74%
BONAR 2041 STEP UP 18.482% 5256 4.498 45.58%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GLOBALES 2029 1% 20019%  2.534 62.64%
GLOBALES 2030 STEP UP 19.454% 2670 60.89%
GLOBALES 2035 STEP UP 16.111%  6.387 49.35%
GLOBALES 2038 STEP UP 19.863%  4.392 53.95%
GLOBALES 2041 STEP UP 18.144% 5236 46.88%
GLOBALES 2046 STEP UP 16.909%  7.029 36.29%

Interés
Devengado

0.30833
0.23125
111771
1.54167
1.07917

Interés
Devengado

0.30833
0.23125
111771
1.54167
1.07917
1.27188

Valor
Tecnico
u$s
100.3083
100.2313
101.1177
101.5417
101.0792

Valor
Tecnico
u$s
100.3083
100.2313
101.1177
101.5417
101.0792
101.2719

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

concertacion
26-Apr-24 30-Apr-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 21.281%
BONAR 2030 STEP UP 21.597%
BONAR 2030 STEP UP 16.304%
BONAR 2030 STEP UP 16.466%
BONAR 2030 STEP UP 16.892%

MAC
DUR
(afios)
2514
2669
6.390
5.695
6.385

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

20.139%
19.475%
16.113%
15.491%
15.095%
15.342%

MAC
DUR
(afios)
2532
2722
6.406
5799
6636
4.996

MOD
DUR
(%)
2.073
2195
5.494
4.890
5.462

MOD
DUR
(%)
2108
2279
5.517
5.021
5.766
4910

Paridad
(%)
61.00%
58.04%
48.64%
51.88%
42.84%

Paridad
(%)
62.48%
60.86%
49.15%
54.45%
47.39%
51.15%

Interés
Devengado

0.30833
0.23125
111771
1.54167
1.07917

Interés
Devengado

0.30833
0.23125
111771
1.54167
1.07917
1.27188

=

Valor
Tecnico
u$s
100.30833
100.23125
10111771
101.54167
101.07917

Valor
Tecnico
u$s
100.30833
100.23125
10111771
101.54167
101.07917
101.27188

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




