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OBLIGACIONES NEGOCIABLES
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Délar REF. BCRA

899.08 7-Jun-24

MACAULAY MODIFIED

PRICE YIELD  DURATION DURATION
x 100 resid. (afios) (%)
PRECIO DIAS TASA

ROFEX 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

un-24 396.88280

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.

1505.50

511.80

424.00

511.50

846.00

1706.00

1511.00

34800.00

16400.00

TIR
(%)

-13.438%

-12.050%
-9.945%
-1.824%
0.579%
1.648%
3.768%
5.670%
7.976%

10-Jun-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.123
0.342
0.497
0.669
1.400
1.394
2.316
3.991
8.427

(%)

0.142
0.389
0.552
0.682
1.392
1.372
2232
3.777
7.804

PARIDAD
(%)

101.99%
106.95%
107.56%
107.57%
101.75%
100.49%

87.91%
100.91%

61.41%

Valor
Tecnico
+ CER

1476.108
478.528
394.201
475.516
831.474

1697.623

1718.745

34485.307
26707.922

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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DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2026 59.89 52.825% 1.883 1.232 102.411 100.00% 58.48% 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

PRECIO
QERRE

1136.30
1136.30

1029.10
1070 10

RENDIM.
30Jun-24 -20.88%
30.Jun-24 4.36%
12.63%
2 0%

DIAs
ALVCTO

2
22

83
.

REND.DIR.

7Jun24  900.000
FUTUROS DOLAR ROFEX

VENCIMIENTO|  AJUSTE | TASA TNA. TEA
Jun24 922500 | 2.50% 39.67% 48.66%
Jul24 964500 | 7.47% 48.40% 62.27%
Aug24 | 1010000 | 1222% | 5248% 68.95%
Sep24 | 1060.000 | 17.78% | 56.43% 75.74%
Oct24 | 1109500 | 23.28% | 58.19% 78.87%
Nov2d | 1158000 | 2867% | 59.45% 81.13%
Dec2d | 1210000 | 34.44% | 60.74% 83.46%
Jan25 | 1260000 | 40.00% | 61.34% 84.58%
Feb25 | 1295000 | 4389% | 60.22% 8253%
Mar25 | 1340000 | 48.89% | 60.08% 82.21%
Apr25 | 1355000 | 5056% | 56.43% 7575%
May25 | 1395.000 | 55.00% | 56.08% 75.12%
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fecha de fecha de
St remeri [ veP rzioss |

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 [PIECQ 9.424% 0588 0538 9481%  0.00000  100.00000 100.00% 31Jul-24  30-Jun-25 |[EEEEEL]
BPY26 BOPREAL SERIE 3 [T 19.844%  1.655 1381 77.66% 078333 100.78333 100.00% 31-Aug-24 31-May-26 RPLACE
BPOA7 BOPREAL 1A 20% PIECON 10.430% 2859  2.589 86.64% 216667  102.16667 100.00% 31-0ct24  31-0ct27 RPLZRIL)
BPOB7 BOPREAL 1B 20% [OITION 14.969% 2836 2.466 77.24% 216667 10216667 100.00% 31.0ct24  31-0ct27 RPLTEIY
BPOC7 BOPREAL 1C 30% 0N 18.101% 2818 2386 7160% 216667  102.16667 100.00% 31-0ct24  31-0ct27 RPLIAII)
BPOD7 BOPREAL 1D 30% CICOOM 19.303% 2812 2357 69.59% 216667  102.16667 100.00% 31-0ct24  31-Oct27 [RPLLAVD)
CODIGO MAC  MOD  PRECIO Interés  Valor  Capital Proximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJSD BOPREAL SERIE 2 9.049% 0589 0.540 95.00%  0.00000  100.00000 100.00% 31Jul-24  30Jun25

BPY6D BOPREAL SERIE 3 19.992% 1655 1379 7750% 078333 10078333 1.00000 31-Aug-24 31-May-26

BPA7D BOPREAL 1A 20% 10.503% 2974 2759 86.48% 216667  102.16667 100.00% 31-0ct24  31-0ct27

BPB7D BOPREAL 1B 20% 13.464% 2898  2.554 78.01% 216667 10216667 100.00% 31-0ct24  31-0ct27

BPC7D BOPREAL 1C 30% 7.704% 2821 239 7228% 216667 10216667 100.00% 31-0ct24  31-0ct27

BPD7D BOPREAL 1D 30% 18.756% 2621 2207 7228% 216667 10216667 100.00% 31-0ct24  31-0ct27

MAC  MOD

TR DUR  DUR
24266%  0.864 0695
20.445% 1801 1495
18.756% 2621  2.207

FECHA EJERCICIO
BPATD  April 30, 2025
BPBID  April 30, 2026
BPCTD  April 30, 2027
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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 [PZECQ] 13.802% 0585 0514 9265%  0.00000  100.00000 100.00% 31Jul-24  30-Jun-25 |[EEEEEL]
BPY26 BOPREAL SERIE 3 [T 22.180% 1.6 1355 75.89% 078333 100.78333 100.00% 31-Aug-24 31-May-26 RPLACTE
BPOA7 BOPREAL 1A 20% QIECON 11.323% 2854 2564 B467% 216667 10216667 100.00% 31-0ct24  31-0ct27 RPLZRIL)
BPOB7 BOPREAL 1B 20% [UITION 15.906% 2831 2.442 75.49% 216667 10216667 100.00% 31.0ct24  31-0ct27 EPLTEIY
BPOC7 BOPREAL 1C 30% O 19.071% 2813 2363 69.97% 216667  102.16667 100.00% 31-0ct24  31-0ct27 RPIAII)
BPOD7 BOPREAL 1D 30% CICOOM 20.284%  2.807 2333 68.01% 216667 10216667 100.00% 31-0ct24  31-Oct27 [PLLAID)

CODIGO MAC  MOD  PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual

BPJSD BOPREAL SERIE 2 9.049% 0589 0.540 95.00%  0.00000  100.00000 100.00% 31Jul-24  30Jun25
BPY6D BOPREAL SERIE 3 19.992% 1655 1379 7750% 078333 10078333 1.00000 31-Aug-24 31-May-26
BPA7D BOPREAL 1A 20% 10.503% 2859  2.587 86.48% 216667  102.16667 100.00% 31-0ct24  31-0ct27
BPB7D BOPREAL 1B 20% 14.574% 2837 2476 78.01% 216667 10216667 100.00% 31-0ct24  31-0ct27
BPC7D BOPREAL 1C 30% 7.704% 2821 239 7228% 216667 10216667 100.00% 31-0ct24  31-0ct27
BPD7D BOPREAL 1D 30% 19.570% 2811 2351 69.15% 216667 10216667 100.00% 31-0ct24  31-0ct27

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPOA7  April 30, 2025 24266%  0.864 0695
BPOB7 A 0751% 1775 1470
BPOCT  April 30, 2027 18.756% 2621  2.207
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fecha de fecha de
concertacion liguidacion
7Jun-24 0-Jun 24 DOLAR | 127953

conico MAC  MoD i Interés Valor Capital  Proximo. Tasa  rendim.

onv. IR DUR  DUR  Precio  Paridad Devengado Tecnico  residual  Vencim.  Maturity  Cupén corriente

(afos) G _uss [2) uss )

P70 CIAGRALDECOMBUSTCLASE 17 ENUSS osss osso NEDEZNN ioiasx  lsoise  aseola  4ss0x  ssep2s  smaas  ssoox [T
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MGCS0  PAMPA ENERGIA CLASE S ENUSS 1333 130 U o595k 007917 1000792 10000%  5Dec2s  sDec2s  ssook

SRS CENEA S 2. CLASESTERDSS. TERE L080 [SPE R 10s a0k | LORISS | JLOBAT T J000% | Tepdf Ttepdy o S750%

RCCIO  ARCORSALCCLASEXVIIENUSS 258 2707 [EUTETMN 10323% 142083 1014208 10000%  50ct28 soc27  s2s0%
IRCFO___IRSA CLASEXIV EN USS 1800 1eso [TETNN 10390% 410768 104107 100.00% _ 22)un2d __ 22Jun2s __ 7.000%

AERO2000 CLASE 1 8.50% Vt0.2031 6.521% 108.89  107.87% 0.94444 100.00%  1-Aug24  1-Aug31__ 8.500% 7.806%

conico MAC  mop interés  Valor  Capital  Préximo Tasa rendim.

o ™ DR DU Precio  Paridad Devengado Tegnico  rosidual  Vencim.  Matriy  Cupon corriente
C170__cinGRALDE comBusT uase 17Enuss 25108 [ soosx  isous  smeow  scaox  ssep2s  swaras  ssoos [EETNE
TicsD  TELECOM Clse 5 enUSS canen EE toiisn  somes esome eroon | eawat | eauss | ssoon [ENEC
MICD  MASTELLONEHNOS, Cisse G anUSS 7266% FOE 1070 2asoss  a02asse  10000%  owm2e  owmze 000w [EOITY
e tecomase1seenuss sissa POV w002 aurs  aoaams  woooox sewizs  swize  sooox [NEEE
15D PANDA ENERGIA CLASESENUSE sazn & Jos.52% 007971000797 100.00% 5heczs sveczc ssoun EIITY

 6.085% - 5.941% |

RCCID  ARCOR SALC CLASEXVI ENUSS. asasn [ i0sa0x  saom  donas | 10000%  sowas  somar  sason [NEEEH
RO RS cuasEX Enuss 72075 FOE 10323 e sosa076  10000%  22am2e  22amas  7000x [N
AERO2000 CLASE 18.50% V02031 107.80  6.814% 107.80  106.79% 094444  100.9444  100.00% 1-Aug24  1-Aug31  B8.500% 7.885%

DOLAR
IMPLICITO

121046
121794
128950
128433
128187
129604
vzvrs
125468
128747
129286




image10.png
liguidacion
10-Jun-24

O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC

NV en pesos TR DUR
YCAGO CLASE XXXIX 2025 8.50% 133,430
YMCHO CLASE XVI 2026 9.00% 72,330

YMCIO CLASE XVII 2029 9.00% 136,830
YMCJO CLASE XVIIl 2033 7.00% 117,390
YMCQO CLASE XXV 2026 5.00% 127,730

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios MAC

NV endolares TR DUR
YCAGP CLASE XXXIX 2025 8.50% 104.50
YMCHD CLASE XVI 2026 9.00% 56.20
YMCID CLASE XVII 2029 9.00% 108.00
YMCJD CLASE XVIll 2033 7.00% 92.00
YMCQD CLASE XXV 2026 5.00% 99,30

MOD
DUR
(%)
0.995
0.852
2158
5.434
1517

MOD
DUR

(%)
0.974

0845
2773
5.441
1512

Precio

[
56511
106.904
9716
99.795

104.500
56.200
108.000
92.000

Paridad
(%)
101.07%
104.19%
102.77%
90.47%
99.75%

Paridad

(%)
104.38%

103.62%
103.82%
90.75%
100.00%

Interés
Devengado
uSs
314028
039038
4.02500
1.38056
0.04167

Interés
Devengado
uss
314028
039038
4.02500
1.38056
0.04167

Valor
Tecnico
uSs
103.1403
542365
104.0250
101.3806
100.0417

Valor
Tecnico
uSs
103.1403
542365
104.0250
101.3806
100.0417

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

Préximo
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
8.Feb-26

Tasa  rendim.

Cupén  corriente

8.500%
9.000%
9.000%
7.000%
5.000%

Tasa  rendim.
Cupén

8.500%
9.000%
9.000%
7.000%
5.000%

DOLAR
IMPLICITO

1,276.84
1,287.01
1,266.94
1,275.98
1,286.30
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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

7-Jun-24 10-Jun-24 DOLAR MEP | 1279.950

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 30.519%  2.256 1.729 52.51%
BONAR 2030 STEP UP 28.814%  2.384  1.850 51.43%
BONAR 2035 STEP UP 19.541%  5.968 4.993 41.85%
BONAR 2038 STEP UP 21.472%  4.847  3.990 43.96%
BONAR 2041 STEP UP 18.482% 6.115 5234 39.05%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GLOBALES 2029 1% 28.263%  2.200 54.64%
GLOBALES 2030 STEP UP 26.872%  2.384 53.35%
GLOBALES 2035 STEP UP 19.427%  5.979 42.09%
GLOBALES 2038 STEP UP 19.863%  5.163 45.60%
GLOBALES 2041 STEP UP 18.144%  6.137 39.87%
GLOBALES 2046 STEP UP 16.909%  7.005 36.12%

Interés
Devengado

0.42222
0.31667
1.53056
21111
1.47778

Interés
Devengado

0.42222
0.31667
1.53056
21111
1.47778
1.74167

Valor
Tecnico
u$s
100.4222
100.3167
101.5306
1021111
101.4778

Valor
Tecnico
u$s
100.4222
100.3167
101.5306
1021111
101.4778
101.7417

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
7-Jun-24 10-Jun-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 30.391%
BONAR 2030 STEP UP 28.817%
BONAR 2030 STEP UP 19.423%
BONAR 2030 STEP UP 20.427%
BONAR 2030 STEP UP 18.986%

MAC
DUR
(afios)
2.269
2395
6.015
5191
6.005

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

27.083%
26.754%
19.330%
18.829%
15.521%
15.673%

MAC
DUR
(afios)
2319
2442
6.023
5348
6473
4858

MOD
DUR
(%)
1.740
1.859
5.036
4310
5.047

MOD
DUR
(%)
1.824
1.926
5.047
4501
5.603
4752

Paridad
(%)
52.48%
51.29%
41.83%
43.79%
38.90%

Paridad
(%)
55.67%
53.34%
42.02%
46.98%
46.78%
50.89%

Interés
Devengado

041111
0.30833
1.49028
2.05556
1.43889

Interés
Devengado

041111
0.30833
1.49028
2.05556
1.43889
1.69583

Valor
Tecnico
u$s
100.41111
100.30833
101.49028
102.05556
101.43889

Valor
Tecnico
u$s
100.41111
100.30833
101.49028
102.05556
101.43889
101.69583

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




