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Délar REF. BCRA

890.75 24-May-24
MACAULAY MODIFIED
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Nombre

MERVAL

T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

24-May-24 382.05000

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.

1492.00

511.50

429.20

529.90

890.30

1770.00

1620.00

34090.00

17990.00

TIR
(%)

-25.172%
-19.422%
-17.512%
-11.502%
-5.526%
-3.577%
-0.892%
5.215%
6.341%

28-May-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.162
0.381
0.536
0.708
1.439
1.459
2431
4.058
8.642

(%)

0.216
0.473
0.650
0.800
1.524
1.513
2453
3.857
8.127

PARIDAD
(%)

105.06%
111.28%
113.36%
115.85%
111.37%
108.47%

98.07%
102.68%

69.83%

Valor
Tecnico
+ CER

1420.151
459.634
378.611
457.398
799.389

1631.762

1651.916

33198.692
25763.612

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
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24-May-24

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TR DURACION  MODIFICADA Tecnico  residual  Paridad ~ Vencim.  Maturity Cupén  MERVAL
X100 nom. (afios) (%) (%) (%)

BONO TESORO 10/2026 69.00 40.895% 1.963 1.393  101.851 100.00%  67.75% 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
89075 14-May-24

PRECIO
CERRE_ vOMTO

349.98
89075 14-May-24

1117.50  30Jun24
1117.50  30Jun-24
247.29

89075 14-May-24

1017.10  30-Aug24
1017.10  30-Aug24

24497
89075 14-May-24

1000.00  31Jan-25
1000.00  31-Jan-25.

RENDIM.

20.29%
.75%

12.42%
7.90%

-10.93%
16%

DIAs

avero

a7
47

108
108

RIUSTE

REND.DIR.

THA.

TER

262
262

24May24 891250
FUTUROS DOLAR ROFEX
VENCIMIENTO|  AJUSTE | TASA TNA. TEA
May-24 897.500 0.70% 36.57% 44.12%
Jun-24 927.000 401% 39.57% 8.51%
Jul-24. 963.000 8.05% 8B21% 54.01%
Aug24 1003.000 | 12.54% 46.23% 58.72%
Sep-24 1041.000 | 16.80% 47.50% 60.82%
Oct24 1095.000 | 22.86% 52.15% 68.40%
Nov-24 1150000 | 29.03% 55.77% 74.60%
Dec24 1198000 | 34.42% 56.84% 76.47%
Jan-25 1230000 | 38.01% 55.05% 73.34%
Feb.25 1265.000 | 41.94% 54.67% 72.68%
Mar-25 1290.000 | 44.74% 5251% 69.00%
Apr-25 1330.000 | 49.23% 52.69% 69.31%
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fecha de

Ilguldacién

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Pre MAC  MOD PRECIO Interés  Valor  Capital _Proximo
NV s R DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ25 BOPREAL SERIE2  [EXGILN 9.831% 0626 0570 9426%  0.00000  100.00000 100.00% 31-Jul24  30-Jun-25 PRI
BPY26 BOPREAL SERIE 3 7 17.951% 1695  1.437 7923% 067500  100.67500 100.00% 31-Aug-24 31-May-26 EELRKT7)
| BPOA7 BOPREAL 1A 20% (UM 9.920% 2900 2638 87.63%  1.98611  101.98611 100.00% 31-Oct24  31-Oct27 RPZLETT)
BPOB7 BOPREAL 1B 20% [ 13571% 2881 2.537 7972% 198611  101.98611 100.00% 31-Oct24  31-Oct27 EPYENEC)
BPOC7 BOPREAL 1C 30% [0 18.109% 2857  2.419 7126%  1.98611  101.98611 100.00% 31-0ct24  31-Oct27 EPILELTS
BPOD7 BOPREAL 1D 30% [TO0M 18.216% 285 2.416 71.07% 198611  101.98611 100.00% 31-Oct24  31-Oct27 KPXENTS
CODIGO MAC  MOD PRECIO Interés  Valor  Capital _Proximo
NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ5D BOPREAL SERIE 2 7212% 0628  0.586 9570%  0.00000  100.00000 100.00% 31Jul24  30-Jun25
BPYSD BOPREAL SERIE 3 16.045% 1697 1462 8145% 067500  100.67500 1.00000 31Aug24 31.May-26
BPA7D BOPREAL 1A 20% 9655% 2976 2761 8825%  1.98611  101.98611 100.00% 31-Oct24  31-Oct27
BPB7D BOPREAL 1B 20% 12373% 2941 2617 80.01%  1.98611  101.98611 100.00% 31-Oct24  31-Oct27
BPC7D BOPREAL 1C 30% A7.754% 2859 2428 7187% 198611  101.98611 100.00% 31-0ct24  31-Oct2l
BPD7D BOPREAL 1D 30% 18.796% 2660 2239 7187% 198611  101.98611 100.00% 31-Oct24  31-Oct2l
EJERCICIO_OPCION DE RESCATE
Pre MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR

BPATD  April 30, 2025
BPBID  April 30, 2026
BPCTD  April 30, 2027

20624% 0902 0748
18.578% 1829 1543
18.796% 2660 2239
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e ccr rzsiss |

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD  PRECIO Interés  Valor  Capital Proximo
NV s R DUR  DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ25 BOPREAL SERIE 2 [IGIEN 10.909% 0626  0.564 9369%  0.00000  100.00000 100.00% 31Jul-24  30-Jun-25 [EEIEIT
BPY26 BOPREAL SERIE 3 CZCOM 19.007% 1697 1426 7875% 067500  100.67500 100.00% 31-Aug-24  31-May-26 RECXELS
BPOA7 BOPREAL 1A 20% [IOIOM 10.152% 2899 2632 87.10% 198611  101.98611 100.00% 31-0ct24  31-0ct27 RPALETC)
BPOB7 BOPREAL 1B 20% (I 13.812% 2880 2530 79.24% 198611  101.98611 100.00% 31-0ct24  31-0ct27 [PZELEC)
BPOC7 BOPREAL 1C 30% [T 18.362%  2.855 2412 7082% 198611  101.98611 100.00% 31.0ct24  31-0ct27 [EPALXLTS
BPOD7 BOPREAL 1D 30% [TOOM 18.470%  2.855 2410 7064% 198611  101.98611 100.00% 31-0ct24  31-0ct27 RPASGITY
CODIGO MAC  MOD  PRECIO Interés  Valor  Capital Proximo
NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJSD BOPREAL SERIE 2 7212% 0628 0586 9570%  0.00000  100.00000 100.00% 31Jul-24  30Jun25
BPY6D BOPREAL SERIE 3 16.045% 1697 1462 81.45%  0.67500  100.67500 1.00000 31-Aug-24 31-May-26
BPA7D BOPREAL 1A 20% 9655% 2901 2646 88.25% 198611  101.98611 100.00% 31-0ct24  31-0ct27
BPB7D BOPREAL 1B 20% 13.435% 2882 2.540 80.01% 198611  101.98611 100.00% 31-0ct24  31-0ct27
BPC7D BOPREAL 1C 30% 17.754% 2859 2428 7187% 198611  101.98611 100.00% 31-0ct24  31-0ct27
BPD7D BOPREAL 1D 30% 18.494% 2855  2.409 7060% 198611  101.98611 100.00% 31-0ct24  31-0ct27
EJERCICIO_OPCION DE RESCATE
MAC  MOD
FECHA EJERCICIO TR DUR  DUR

BPOA7  April 30, 2025
BPOB7  April 30, 2026
BPOCT  April 30, 2027

20624% 0902 0748
18.719% 1815 1529
18.796% 2660  2.239
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fecha de

DOLAR | 170570

conico. MAC  moD inters  Valor  Capital Préximo Tesa  rendim.  DOLAR
o R DUR DR  Precio  Paridad  Devengado Tecmico  residusl  Vencim.  Maturty | Cupon corriente  IMPLICITO
(o) C2) _USS ) uts 2]
CP170 i GRALDE coMBusT L 17 Enuss BRI oc  osso N iooasx  isisss  ssasss  scsox  ssep2s  swaras  osoos [NETEZTEN 120610
84.60 78.34% 7.99028 107.9903 100.00% 15-Jun-23 15-Mar-25 5.500% 6.501%
TELECOM Clase S enSs saas UM i0a0x  1oi7e sasas  67.00%  Gawsas  Gawsas  asoos [EEETESS 120074
MICGO  MASTELLONEHNOS, Cisse G anUSS sasn O oo aser 00762 10000%  0awn2e  30ane | 10950% 120020
Tl tescomase1skenuss asasn POEB| soris  osasy  jonsass  onoow  imwias  1mwizs  mooow 120157
M15C50 pANDA ENERGIA CLASE 9 ENUSS esten Jos1e% saseis tossser so000%  oiun2e  Deczs osoos 19754
18752
A CHEASA CLREESTHITSS sas0n N L T — s — s
RCCIO  ARCOR'S.ALCCLASEXVIIENUSS 7359 w0253 1ims 0119 1000%  sowas  sowar  sason 1.20847
Rcro RS cuasexv anuss 7.065% 10316% 379167 1037917 10000%  22un28 _ 22un28__ 7.000% 120149
AER0O2000 CLASE 1 8.50% Vto.2031 125,990 7.646% 104.50  103.83 100.00%  1-Aug-24 1-Aug-31 1,20219
conico interés  Valor  Capital  Préximo Tasa  rendim.
o R Precio  Paridad  Devengado Tecmico  residusl  Vencim.  Maturty | Cupon corriente
uss ) uts )
TG TEECOM Chva 5 en U Sorex | L7i7e | Gris | e.00% | GAwal | GAwd | 8500w
MICD  MASTELLONEHNOS, Cisse G anUSS 04w 1767 100762 10000%  0wn2e  30awn2e  10950%
e tecomase1seenuss sooms  asemss  jopsass  jo000%  imwine  imwize  sooow
15D PANDA ENERGIA CLASESENUSE Tos55% samer Josssei 0000% iz Dec2e ssons

ReCD
RcD

'ARCOR 5.A..C CLASEXVIILEN USS
185A CLASE XIV ENUSS

AER02000 CLASE 1 8.50% Vt0.203

104.80

7.359%
7.561%

10385
1075
104.80

102.70%
10293%
104.14%

112292
379167
0.63

1011225
1037917
100.6375

100.00%
100.00%
100.00%

S0ct20
22.un2
1Aug-24

S0c27
22.un28
1Aug-3

8.250%
7.000%
8.500%
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O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC MOoD Interés Valor Capital Proximo Tasa rendim. DOLAR
CNV ‘en pesos TR DUR DUR Precio Paridad Devengado Tecnico residual Vencimiento Maturity Cupén corriente IMPLICITO
(%) (%) uss uss (%)
YCA60 CLASE XXXIX 2025 8.50% 124,500 1.022 103.257 100.41% 2.83333 102.8333  100.00% 28-Jul-24 28Jul-25  8.500% 1,196.54
'YMCHO CLASE XVI 2026 9.00% 67,450 0.876 55.941 103.48% 0.21538 54.0615 53.85% 12-Aug24 12-Feb-26  9.000% 1,199.11
YMCIO CLASE XVII 2029 9.00% 129,600 £ 2.804 107.487 103.65% 3.70000 103.7000  100.00%  30-Jun-24  30Jun-26  9.000% 1,221.21
YMCJO CLASE XVIIl 2033 7.00% 110,200 8. 5.468 90.38% 142778 101.1278  100.00%  30.Sep24 30-Sep-33 7.000% 1,200.44
YMCQO CLASE XXV 2026 5.00% 119,070 .. . 1.481 96.48% 236111 102.3611  100.00% 8-Aug-24 8Feb26  5.000% 1,207.73
O.N. YPF - COTIZACIONES EN DOLARES
CODIGO precios MAC MOoD Interés Valor Capital Proximo Tasa rendim.
CNV ‘en dolares TR DUR DUR Paridad Devengado Tecnico residual Vencimiento Maturity Cupén
() %) uss uss (%)
'YCA6P CLASE XXXIX 2025 8.50% 104.05 . K 1.005 104.050 103.96% 2.83333 102.8333  100.00% 28-Jul-24 28Jul-25  8.500%
'YMCHD CLASE XVI 2026 9.00% 56.25 X 0.883 56.250 104.05% 0.21538 54.0615 53.85% 12-Aug24 12-Feb-26  9.000%
YMCID CLASE XVII 2029 9.00% 105.60 2718 105.600 101.83% 3.70000 103.7000  100.00%  30-Jun-24  30Jun-26  9.000%

YMCJD CLASE XVIIl 2033 7.00% 9180 8. X EX @i 91800 90.78% 112778 1011278 100.00% 30-Sep-24 30-Sep33 7.000%
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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
24-May-24 [ 28-May-24 DOLAR MEP__| 1205.730
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 25676%  2.367 1.883 56.79%
BONAR 2030 STEP UP 25540%  2.495 1.988 54.28%
BONAR 2035 STEP UP 18.336% 6.112 5.165 44.25%
BONAR 2038 STEP UP 21.472% 4650 3.828 45.89%
BONAR 2041 STEP UP 18.482% 5974 5.114 40.00%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GLOBALES 2029 1% 25125%  2.375 57.39%
GLOBALES 2030 STEP UP 22712%  2.495 57.51%
GLOBALES 2035 STEP UP 18.622%  6.086 43.60%
GLOBALES 2038 STEP UP 19.863%  4.963 47.52%
GLOBALES 2041 STEP UP 18.144%  5.954 41.12%
GLOBALES 2046 STEP UP 16.909%  7.011 36.17%

Interés
Devengado

0.38611
0.28958
1.39965
1.93056
1.35139

Interés
Devengado

0.38611
0.28958
1.39965
1.93056
1.35139
1.59271

Valor
Tecnico
u$s
100.3861
100.2896
101.3997
101.9306
101.3514

Valor
Tecnico
u$s
100.3861
100.2896
101.3997
101.9306
101.3514
101.5927

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
24-May-24 28-May-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 25.696%
BONAR 2030 STEP UP 25.347%
BONAR 2030 STEP UP 18.565%
BONAR 2030 STEP UP 19.288%
BONAR 2030 STEP UP 17.115%

MAC
DUR
(afios)
2.366
25500
6.116
5327
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

25.024%
24121%
18.494%
18.652%
15.451%
17.688%

MAC
DUR
(afios)
2377
2529
6.121
5391
6.508
4,656

MOD
DUR
(%)
1.883
1.994
5.158
4.466
5.359

MOD
DUR
(%)
1.901
2.038
5.166
4.544
5.637
4.383

Paridad
(%)
56.77%
54.49%
43.55%
45.86%
42.72%

Paridad
(%)
57.50%
55.86%
43.69%
47.20%
46.82%
46.26%

Interés
Devengado

0.38611
0.28958
1.39965
1.93056
1.35139

Interés
Devengado

0.38611
0.28958
1.39965
1.93056
1.35139
1.59271

Valor
Tecnico
u$s
100.38611
100.28958
101.39965
101.93056
101.35139

Valor
Tecnico
u$s
100.38611
100.28958
101.39965
101.93056
101.35139
101.59271

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




