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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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BONOS DOLLAR-LINKED
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BONOS EN PESOS CON CER
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	BONOS EN PESOS CON CUPON FIJO
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BONO DUAL
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OBLIGACIONES NEGOCIABLES

[image: Interfaz de usuario gráfica, Tabla, Excel

Descripción generada automáticamente]





O.N. YPF
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Délar REF. BCRA

902.67 14-Jun-24

MACAULAY MODIFIED
PRICE YIELD  DURATION DURATION
x 100 resid. (afios) (%)
PRECIO DIAS TASA
ROFEX VENCMTO DIRECTA

Tecnical
PRICE Value  Residual Parity
(%) (%)
TN.A. TEA.

MERVAL
Code

Maturity
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Nombre

MERVAL

T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

14-Jun-24 405.61580

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.

1515.00

511.20

417.60

512.50

860.00

1738.50

1533.00

35570.00

16980.00

TIR
(%)

-11.907%
1.927%
-1.720%
2.444%
2.986%
3.931%
5.381%
6.505%
8.146%

18-Jun-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.104
0.323
0.488
0.650
1.381
1.364
2271
3.907
8.386

(%)

0.118
0.317
0.496
0.634
1.341
1.312
2155
3.668
7.754

PARIDAD
(%)

101.49%
101.64%
102.93%
101.15%
98.46%
97.48%
84.89%
97.83%
60.68%

Valor
Tecnico
+ CER

1492.707
502.934
405.706
506.693
873.444

1783.520

1805.799

36360.687
27983.029

Préximo
Vencim.

26-Jul-24
14-Oct-24
13-Dec-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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14-Jun-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 65.30 46.570% 1.885 1.286 102.713  100.00%  63.58% 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

TDG24

cer

PRECIO
QERRE

1148.00
1148.00

1035.00
1035.00

vauo

30Jun-24
30.Jun-24

30-Aug-24
30-Aug-24

RENDIM.

21.37%
5.33%

12.79%

14Jun24 903500
FUTUROS DOLAR ROFEX

VENCIMIENTO|  AJUSTE | TASA T TEA

DiAS Jun24 916,500 | 1.44% 32.82% 38.83%

ALVCTO [“AIUSTE [ RENDOIR. | TNA- TER Jul2a 953.000 | S548% | 42.55% 52.99%

Aug24 993500 | 9.96% | 46.61% 59.33%

Sep24 | 1039.000 | 1500% | 5069% 65.95%

Oct24 | 1088000 | 2042% | 5362% 70.89%

16 Nov24 | 1136000 | 2573% | 55.58% 74.26%

16 Dec24 | 186500 | 3132% | 57.16% 7.08%

Jan25 | 1233500 | 3652% | s5171% 78.01%

Feb25 | 1268000 | 4034% | 56.85% 76.49%

Mar25 | 1295000 | 4333% | s45e% 72.45%

7 Apr25 | 1317500 | 4582 | 221 68.59%

77 May25 | 1342000 | 4853% | 5047% 65.59%
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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 Mat

BPJ25 BOPREAL SERIE 2 O 7.334% 0571 0532 96.02%  0.00000  100.00000 100.00% 31Jul-24  30-un-25 EEZIEE
BPY26 BOPREAL SERIE 3 IO 19.204% 1636 1373 7861%  0.84167  100.84167 100.00% 31-Aug-24 31-May-26 EPIIKITS
BPOA7 BOPREAL 1A 20% QUM 8721% 2849 2620 90.66% 226389 10226389 100.00% 31.0ct24  31-0ct27 [EPERLN
BPOB7 BOPREAL 1B 20% [LICOON 13.690% 2823 2.483 79.85% 226389 10226389 100.00% 31-0ct24  31-0ct27 RPYINTES
BPOC7 BOPREAL 1C 30% CEOU 16304% 2809 2415 7491% 226389 10226389 100.00% 31-0ct24  31-0ct27 RPZLEELS
BPOD7 BOPREAL 1D 30% [PI00M 17.863%  2.801 2376 7247% 226389 10226389 100.00% 31-0ct24  31-0ct27 [KPZERPL)
CODIGO Precio MAC  MOD  PRECIO Interés  Valor  Capital Proximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento

BPJSD BOPREAL SERIE 2 6.404% 0571 0537 96.50%  0.00000  100.00000 100.00% 31Jul-24  30Jun25

BPY6D BOPREAL SERIE 3 18.848% 1637 1377 79.00%  0.84167  100.84167 1.00000 31-Aug-24 31-May-26

BPA7D BOPREAL 1A 20%
BPB7D BOPREAL 1B 20%
BPC7D BOPREAL 1C 30%
BPD7D BOPREAL 1D 30%

9.015% 2972 2757 96% 226389  102.26389 100.00% 31-Oct24  31-Oct27
12.444% 2883 2.564 18% 226389 10226389 100.00% 31-0ct24  31-Oct2l
15615% 2813 2433 76.18% 226389 10226389 100.00% 31-0ct24  31-0ct27
16.496% 2611 2241 76.18% 226389 10226389 100.00% 31-0ct24  31-0ct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 19.037% 0845  0.710
BPBID A 18.775% 1783 1.502
BPCTD A 16.496% 2611 2.241
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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 [l 9915% 0569 0517 9473%  0.00000  100.00000 100.00% 31Jul-24  30-un25 G
BPY26 BOPREAL SERIE 3 (IO 20854% 1638 1355 77.56%  0.84167  100.84167 100.00% 31-Aug-24 31-May-26 [EPZIKITS
BPOA7 BOPREAL 1A 20% [ICOIN 9.239% 2846 2.605 Af% 226389  102.26389 100.00% 31-Oct24  31-0ct27 [EPECRED
BPOB7 BOPREAL 1B 20% [UICON 14.237% 2820  2.469 7878% 226389 10226389 100.00% 31-0ct24  31-0ct27 RPYINTES
BPOC7 BOPREAL 1C 30% [ 16.867% 2806 2.401 7391% 226389 10226389 100.00% 31-0ct24  31-0ct27 RPZLEELS

BPOD7 BOPREAL 1D 30% [PIO0M 18.434% 2798 2362 7120% 226389 10226389 100.00% 31-0ct24  31-0ct27 [RPZERPL)

coniGo Precio MAC  MOD  PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Maturity
BPJSD BOPREAL SERIE 2 6.404% 0571 0537 96.50%  0.00000  100.00000 100.00% 31Jul-24  30Jun25
BPY6D BOPREAL SERIE 3 18.848% 1637 1377 79.00%  0.84167  100.84167 1.00000 31-Aug-24 31-May-26
BPA7D BOPREAL 1A 20% 9.015% 2847 2612 96% 226389  102.26389 100.00% 31-Oct24  31-Oct27
BPB7D BOPREAL 1B 20% 13.530% 2824 2.487 80.18% 226389 10226389 100.00% 31-0ct24  31-0ct27
BPC7D BOPREAL 1C 30% 15615% 2813 2433 76.18% 226389 10226389 100.00% 31-0ct24  31-0ct27
BPD7D BOPREAL 1D 30% 7.201% 2804 2391 7319% 226389 10226389 100.00% 31-0ct24  31-0ct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPOA7  April 30, 2025 19.037% 0845  0.710
BPOB7  April 30, 2026 19.056% 1757 1476
BPOC7  April 30, 2027 16.49%% 2611 2241
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copico
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P10
cso
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copico
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R
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csap
Rec

ARCID

fecha de

concertacion

precios
pesos IERIY

CIA GRAL DE COMBUST CLASE 17 ENUSS.
TELECOM Clase 5 enUSS.
MASTELLONE HNOS. Clase G en USS.
TELECOM CLASE 1 3% EN USS
PAMPA ENERGIA CLASES EN USS
CRESUD CLASEXLIN

(GENNEIA S.A.CLASE31ENUSS.
PAECLASE 12

ARCOR 5.A..C CLASEXVIILEN USS
RSA CLASEXIV ENUSS.
~AER2000 CLASE1 8.50% Vto.2031

CIA GRAL DE COMBUST CLASE 17 ENUSS.
CRESUD 523 CLASE XXV
TELECOM Clase 5 enUSS.
MASTELLONE HNOS. Clase G en USS.
TELECOM CLASE 1 3% EN USS
PAMPA ENERGIA CLASES EN USS
(GENNEIAS.A. CLASE31ENUSS.
PAECLASE 12

CRESUD CLASEXLIN

ARCOR 5.A.L.CCLASEXVIILEN USS
1RSA CLASEXIV ENUSS.
AERD2000 CLASE 18.50% Vt0.2031

61,800

85,000
136490
129600
130230
124,000

2029
138,490
131,000

fecha de
quidacién
AT-Jun2t

3722%

11.008%
7351%
sass%
6s31%
6816%
312%
3610%
7.159%
sam%
6583%

a935%
7.575%

11.008%
7.265%
sa29%
s720%
7.767%
ssa%
6110%
65s2%
7.159%
6.797%

MAC
DUR

(afios)
0567
0505
1818
1530
1406
2385
1552
1750
2921
1803
3633

1818

1an
1557
1750
2387
2927
2927
3639

o

DUR
2]
o587
o585
fren
1830
1320
2232
1a3
Less
2732

2751

11110
10509
11069
107.32

Precio

4925
10000
1096:
10400
10560

107.50
10105
10685
11200
108.00

109.76%

106.145%

10167%
10621%
s8.57%

105.19%
103.5%
106.81%

Interés
Devengado

153698
208817
237250
333333
026389
251667
180347
121667
158125
a27778
110972

Interés
Devengado
153698
829583
208817
237250
333333
026389
180347
121667
251667
158125
a27778
110972

Valor
Tecnico
uss
87369

1023725
1033333
1002635
1025267
718035

1012167
1015813
1082778
1011097

Valor
Tegnico

87369
1082958

1023725
1033333
1002635
718035

1012167
1025167
1015813
1082778
1011097

Capital
residual
)
16.50%
7.00%
100.00%
100.00%
100.00%
100.00%
7000%
100.00%
100.00%
100.00%
100.00%

Capital
residual

16.50%

100.00%
7.00%

100.00%
100.00%
100.00%
100.00%
7000%

100.00%
100.00%
100.00%
100.00%

Préximo
Vencim.

ssep2s
sAg2n
304un2e
181020
Spec2s
17120
25028
31024
S0ct20
224024
1Aug2a

Préximo
Vencim.
ssep2a
152un23
sAg2n
30424
1810120
S0ec2s
25ep22
310020
fon
s0ct20
224020
1Aug28

Maturity

SMar2s
sAg2s
30un26
1810126
20ec26
1743027
25ep27
30apr27
S0ct27
224un28
Laug31

Maturity
SMar2s
15Mar25
sa2s
304026
1810126
20ec26
250p27
30apr27
1713027
500627
224un28
1Aug31

Tasa
Cupén

5.500%
8.500%
10.950%
8.000%
5.500%
6.000%
8750%
s25%
8250%
7.000%
8500%

Tasa
Ccupén
5.500%
5500%
8500%

10.350%
8.000%
5.500%
8750%
s.25%
5.000%
8250%
7.000%
8.500%

rendim.
corriente

11.498%
a3s2%

10.001%
7.695%
9.09%

6032%
9.665%
21%
7851%
632%
7.920%

rendim.
corriente

11.574%
5.500%

6250%
7.870%

DOLAR
IMPLICITO

125482
121951
124478
124615
123324
122142
123685
128828
122602
123196
123870
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fecha de fecha de.

O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC

NV en pesos TR DUR
YCAGO CLASE XXXIX 2025 8.50% 129,600
YMCHO CLASE XVI 2026 9.00% 69,600
YMCIO CLASE XVII 2029 9.00% 133,500

YMCJO CLASE XVIIl 2033 7.00% 114,800
YMCQO CLASE XXV 2026 5.00% 121,000

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios MAC

NV endolares TR DUR
YCAGP CLASE XXXIX 2025 8.50% 104.80
YMCHD CLASE XVI 2026 9.00% 56.00
YMCID CLASE XVII 2029 9.00% 107.50

YMCJD CLASE XVIll 2033 7.00% 9230
YMCQD CLASE XXV 2026 5.00% 97.65

MOD
DUR
(%)
0.973
0.817
2140
5422
1471

MOD
DUR

(%)
0.959

0.821
2746
5.426
1477

Precio

103.964
55.832
107.092
92.091
97.065

Precio

104.800
56.000

107.500
92300
97.650

Paridad
(%)
100.64%
102.76%
102.78%
90.72%
96.93%

Paridad

(%)
104.65%

103.07%
103.47%
90.92%
100.00%

Interés
Devengado
uSs
330556
0.48462
420000
1.51667
013889

Interés
Devengado
uSs
330556
0.48462
420000
1.51667
0.13889

Valor
Tecnico
uSs
103.3056
543308
104.2000
101.5167
100.1389

Valor
Tecnico
uss
103.3056
543308
104.2000
101.5167
100.1389

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

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

1,236.64
1,242.86
1,241.86
1,243.77
1,239.12
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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
14-Jun-24 17-Jun-24 DOLAR MEP | 1246.590
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 25.760%  2.309 1.836 57.42%
BONAR 2030 STEP UP 24.440% 2466 1.982 56.18%
BONAR 2035 STEP UP 18.047%  6.082 5.152 45.26%
BONAR 2038 STEP UP 21472% 4548 3744 46.80%
BONAR 2041 STEP UP 18.482%  5.600 4.794 42.61%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GLOBALES 2029 1% 23.945%  2.337 59.40%
GLOBALES 2030 STEP UP 22.670%  2.466 58.21%
GLOBALES 2035 STEP UP 17.902%  6.095 45.60%
GLOBALES 2038 STEP UP 19.863%  4.776 49.23%
GLOBALES 2041 STEP UP 18.144%  5.669 43.12%
GLOBALES 2046 STEP UP 16.909%  7.000 36.09%

Interés
Devengado

0.44167
0.33125
1.60104
2.20833
1.54583

Interés
Devengado

0.44167
0.33125
1.60104
2.20833
1.54583
1.82188

Valor
Tecnico
u$s
100.4417
100.3313
101.6010
102.2083
101.5458

Valor
Tecnico
u$s
100.4417
100.3313
101.6010
102.2083
101.5458
101.8219

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)
2348
2506
6.166
5341
6.241

concertacion
14-Jun-24 A17-Jun-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 25.184%
BONAR 2030 STEP UP 24.035%
BONAR 2030 STEP UP 17.696%
BONAR 2030 STEP UP 18.899%
BONAR 2030 STEP UP 17.196%

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

23.310%
22.298%
17.717%
17.696%
15.521%
15.673%

MAC
DUR
(afios)
2377
2549
6.164
5.463
6473
4.858

MOD
DUR
(%)
1.876
2.021
5.239
4.492
5.325

MOD
DUR
(%)
1.928
2.084
5.236
4642
5.603
4.752

Paridad
(%)
57.66%
56.28%
45.71%
46.84%
42.69%

Paridad
(%)
59.75%
58.32%
45.66%
49.48%
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




