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BONOS EN PESOS CON CER
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OBLIGACIONES NEGOCIABLES

[image: Imagen que contiene Tabla

Descripción generada automáticamente]









O.N. YPF


[image: Interfaz de usuario gráfica, Aplicación, Tabla, Excel

Descripción generada automáticamente]











image3.png
Délar REF. BCRA

886.75

PRICE

x 100 resid.

YIELD

PRECIO
ROFEX

17-May-24

MACAULAY MODIFIED

DURATION DURATION
(afios) (%)

DIAS TASA
VENCMTO DIRECTA

PRICE

T.N.A.

Tecnical
Value

TEA.

Residual
(%)

Parity
(%)

MERVAL
Code

Maturity




image4.png
Nombre

MERVAL

T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

17-May-24 374.84280

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.

1475.00

505.00

431.00

535.00

910.00

1740.00

1524.00

34920.00

18130.00

TIR
(%)

-15.650%
-20.903%
-21.122%
-15.261%
-8.405%
-4.004%
0.620%
3.964%
5.943%

21-May-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.181
0.400
0.555
0.728
1.459
1.480
2425
4173
8.708

(%)

0.214
0.506
0.704
0.859
1.593
1.542
2410
4.014
8.219

PARIDAD
(%)

103.41%
113.13%
118.92%
119.85%
116.67%
109.30%

94.57%
107.90%

72.07%

Valor
Tecnico
+ CER

1426.325
446.394
362.443
446.394
779.946

1591.888

1611.472

32364.172
25154.376

Préximo
Vencim.

26-Jul-24
14-Oct-24
13-Jun-24
19-Feb-24
9-Nov-24
9-Nov-24
9-Nov-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




image5.png
17-May-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 71.07 38.355% 1.991 1.439  101.550 100.00%  69.99% 17-Oct-24 17-Oct-26 15.500%  TO26
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DOLLAR REF. 12/08/2022
A 3500

DOLLAR REF. 18/09/2023
A3500

DOLLAR REF. 13/06/2023
A3500

DOLLAR REF.09/06/2023
A3500

TDE2S

cer

13356
88625 17-May-24

PRECIO
CERRE_ vOMTO

349.98
88625 17-May-24

1109.20  30Jun24
1109.20  30Jun-24
247.29

88625 17-May-24

1012.00  30-Aug-24
1012.00  30-Aug24

24497
88625 17-May-24

1000.00  31Jan-25
1000.00  31Jan-25

RENDIM.

20.10%
2.02%

12.43%
7.40%

11.38%

DIAs

avero

£

105
105

RIUSTE

REND.DIR.

THA.

TER

250
259

17May24  886.500
FUTUROS DOLAR ROFEX
VENCIMIENTO|  AJUSTE | TASA T TEA
May-24 897.500 1.24% 32.35% 38.18%
Jun-24. 924.500 4.29% 35.56% 42.68%
Jul24 955.500 7.18% 37.88% 46.02%
Aug24 985.000 1M41% 38.26% 46.58%
Sep-24. 1018.000 | 14.83% 39.81% 48.87%
Oct24 1054000 | 18.89% 41.30% 51.09%
Nov-24. 1092000 | 23.18% 22.95% 53.61%
Dec24. 137.500 | 28.31% 45.33% 57.30%
Jan-25 1185.000 | 33.67% 47.45% 60.68%
Feb25 1214000 | 36.94% 46.98% 59.92%
Mar25 1245000 | 40.44% 46.42% 59.02%
Apr25 1290.000 | 45.52% 41.74% 61.14%
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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capital Préximo

NV s R DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ25 BOPREAL SERIE2 [T 1.700%  0.652  0.641 98.91%  0.00000  100.00000 100.00% 31-Jul24  30-Jun-25 EITZETE]
BPY26 BOPREAL SERIE 3 OO 13.771% 1718 1.510 84.02% 061667  100.61667 100.00% 31-Aug-24 31-May-26 EICCKIL)
BPOA7 BOPREAL 1A 20% [EN 7.748% 2930 2719 92.82%  1.88889  101.88889 100.00% 31-Oct24  31-Oct27 EIUENCES
BPOB7 BOPREAL 1B 20% I 11513% 2911 25611 8395%  1.88889  101.88889 100.00% 31-0ct24  31-Oct27 ENCENIY
BPOC7 BOPREAL 1C 30% [Z70M 15672% 2889  2.498 7550%  1.88889  101.88889 100.00% 31-Oct24  31-Oct27 EICEKIPS
BPOD7 BOPREAL 1D 30% [ICOOM 16.460% 2885  2.477 74.04%  1.88889  101.88889 100.00% 31-Oct24  31-Oct27 KERIT)
CODIGO MAC  MOD PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tecni ual

BPJ5D BOPREAL SERIE 2 1710%  0.652  0.641 98.90%  0.00000  100.00000 100.00% 31Jul24  30-Jun-25

BPYSD BOPREAL SERIE 3 13672% 1718 151 84.15% 061667  100.61667 1.00000 31Aug24 31.May-26

BPA7D BOPREAL 1A 20% 7815% 2976 2761 9265%  1.88889  101.88889 100.00% 31-Oct24  31-Oct2l

BPB7D BOPREAL 1B 20% 10.446% 2969 2688 B411%  1.88889  101.88889 100.00% 31-0ct24  31-Oct27

BPC7D BOPREAL 1C 30% 15.402% 2890 2505 76.01%  1.88889  101.88889 100.00% 31-0ct24  31-Oct2l

BPD7D BOPREAL 1D 30% 16.240% 2689 2313 76.01%  1.88889  101.88889 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 14.092% 0922 0808
BPBID  April 30, 2026 15.273% 1852  1.606
BPCTD  April 30, 2027 16.240% 2689 2313
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concertacion liquidacion
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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD  PRECIO Interés  Valor  Capital Proximo

| cnv s R DUR  DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ25 BOPREAL SERIE 2 [ 6.497% 0648 0.608 95.99%  0.00000  100.00000 100.00% 31Jul-24  30-un-25 [ELEELES
BPY26 BOPREAL SERIE 3 IOV 16.386% 1718 1476 8154% 061667  100.61667 100.00% 31-Aug-24  31-May-26 RUITIC)
BPOA7 BOPREAL 1A 20% [IIEUN 8.856% 2925 2687 90.08%  1.88889  101.88889 100.00% 31-0ct24  31-0ct27 [RIJENCES
BPOB7 BOPREAL 1B 20% CIGT 12.667% 2905 2579 81.47% 188889  101.88889 100.00% 31.0ct24  31-0ct27 [EICENIY
BPOC7 BOPREAL 1C 30% P70 16.879%  2.883 2466 7327% 188889  101.88889 100.00% 31-0ct24  31-0ct27 [RIUIEKIPE
BPOD7 BOPREAL 1D 30% [ICOOM 17.677%  2.878  2.446 7185%  1.88889  101.88889 100.00% 31-0ct24  31-0ct27 [EPIC)

CODIGO Precio MAC  MOD  PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual

BPJSD BOPREAL SERIE 2 1710% 0652 0641 98.90%  0.00000  100.00000 100.00% 31Jul-24  30Jun25
BPY6D BOPREAL SERIE 3 13672% 1718 151 84.15%  0.61667  100.61667 1.00000 31-Aug-24 31-May-26
BPA7D BOPREAL 1A 20% 7815% 2930 2717 9265%  1.88889  101.88889 100.00% 31-0ct24  31-0ct27
BPB7D BOPREAL 1B 20% 1M.448% 2911 2612 8411%  1.88889  101.88889 100.00% 31-0ct24  31-0ct27
BPC7D BOPREAL 1C 30% 15.402% 2890  2.505 76.01%  1.88889  101.88889 100.00% 31-0ct24  31-0ct27
BPD7D BOPREAL 1D 30% 15.896% 2888  2.492 75.08%  1.88889  101.88889 100.00% 31-0ct24  31-0ct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPOA7  April 30, 2025 14.092% 0922 0808
BPOB7  April 30, 2026 15.384% 1838  1.593
BPOCT  April 30, 2027 16.240% 2689 2313
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O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC

NV en pesos TR DUR
YCAGO CLASE XXXIX 2025 8.50% 112,200
YMCHO CLASE XVI 2026 9.00% 60,400
YMCIO CLASE XVII 2029 9.00% 115,400

YMCJO CLASE XVIIl 2033 7.00% 100,600
YMCQO CLASE XXV 2026 5.00% 107,000

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios MAC

NV endolares TR DUR
YCAGP CLASE XXXIX 2025 8.50% 105.40
YMCHD CLASE XVI 2026 9.00% 56.20

YMCID CLASE XVII 2029 9.00% 108.00
YMCJD CLASE XVIll 2033 7.00% 94.49
YMCQD CLASE XXV 2026 5.00% 100.75

MOD
DUR
(%)
1.056
0.905
2828
5.544
1512

MOD
DUR

(%)
1.037

0.901
2831
5556,
1.520

[DOLART _1071.12

Precio

104.750
56.390
107.738
93.920
99.895

Precio

105.400
56.200

108.000
94.490
100.750

Paridad
(%)
102.03%
104.49%
104.07%
93.00%
97.68%

Paridad

(%)
105.33%

104.14%
104.32%
93.56%
100.00%

Interés

Devengado

uSs
266806
042115
352500
0.99167
226389

Interés

Devengado

uSs
266806
042115
352500
0.99167
226389

Valor
Tecnico
uSs
102.6681
53.9673
103.5250
100.9917
102.2639

Valor
Tecnico
uSs
102.6681
53.9673
103.5250
100.9917
102.2639

Capital
residual
(%)
100.00%
53.85%
100.00%
100.00%
100.00%

Capital
residual

(%)
100.00%

53.85%
100.00%
100.00%
100.00%

Préximo

Vencimiento

28-Jul-24
12.Aug-24
30Jun-24
30-Sep-24
8-Aug-24

Vencimiento

28-Jul-24
12.Aug-24
30Jun-24
30-Sep-24
8-Aug-24

Maturity

28.0ul25
12Feb26
30Jun-26
30-Sep-33
8.Feb-26

Maturity

28.0ul25
12Feb26
30Jun-26
30-Sep-33
8Feb26

DOLAR
IMPLICITO

1,064.52
1,074.73
1,068.52
1,064.66
1,062.03
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fecha de

CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de
concertacion liquidacion
17-May-24 21-May-24 DOLAR MEP__| 1071.120
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 21.344% 2455 2.023 61.57%
BONAR 2030 STEP UP 21.866% 2604 2.137 58.33%
BONAR 2035 STEP UP 16775% 6270  5.369 47.92%
BONAR 2038 STEP UP 21.472% 4217 3472 50.65%
BONAR 2041 STEP UP 18.482% 5564 4763 42.97%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GLOBALES 2029 1% 20914%  2.462 62.11%
GLOBALES 2030 STEP UP 20.360%  2.604 60.27%
GLOBALES 2035 STEP UP 16.778% 6270 47.91%
GLOBALES 2038 STEP UP 19.863% 4534 52.07%
GLOBALES 2041 STEP UP 18.144%  5.432 45.11%
GLOBALES 2046 STEP UP 16.909%  7.015 36.20%

Interés
Devengado

0.36667
0.27500
1.32917
1.83333
1.28333

Interés
Devengado

0.36667
0.27500
1.32917
1.83333
1.28333
1.51250

Valor
Tecnico
u$s
100.3667
100.2750
101.3292
101.8333
101.2833

Valor
Tecnico
u$s
100.3667
100.2750
101.3292
101.8333
101.2833
101.5125

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

MAC
DUR
(afios)
2.455
25604
6311
5595
6.304

concertacion
17-May-24 21-May-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 21.348%
BONAR 2030 STEP UP 21.866%
BONAR 2030 STEP UP 16.535%
BONAR 2030 STEP UP 16.858%
BONAR 2030 STEP UP 17.059%

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

20.482%
19.869%
16.475%
16.024%
15.403%
15.532%

MAC
DUR
(afios)
2.469
2654
6317
5683
6534
4918

MOD
DUR
(%)
2.023
2137
5.416
4788
5.385

MOD
DUR
(%)
2.049
2214
5.423
4.899
5.662
4.820

Paridad
(%)
61.56%
58.33%
48.35%
51.21%
42.75%

Paridad
(%)
62.66%
60.92%
48.51%
53.32%
46.85%
50.98%

Interés
Devengado

0.36667
0.27500
1.32017
1.83333
1.28333

Interés
Devengado

0.36667
0.27500
1.32017
1.83333
1.28333
1.561250

Valor
Tecnico
u$s
100.36667
100.27500
101.32917
101.83333
101.28333

Valor
Tecnico
u$s
100.36667
100.27500
101.32917
101.83333
101.28333
101.51250

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




