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OBLIGACIONES NEGOCIABLES
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Délar REF. BCRA

906.00 19-Jun-24

MACAULAY MODIFIED

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

ROFEX VENCMTO DIRECTA

PRICE
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Value
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Residual
(%)

Parity
(%)

MERVAL
Code
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Nombre

MERVAL

T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

un-24 422.65170

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
(%)

33.830%
16.203%
7.054%
9.263%
6.138%
7177%
7.348%
7.679%
8.697%

24-Jun-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.096
0.315
0.479
0.641
1.372
1.340
2232
3.805
8.307

(%)

0.072
0.271
0.448
0.587
1.293
1.251
2.079
3.534
7.643

PARIDAD
(%)

97.39%
97.51%
98.75%
97.04%
94.48%
93.53%
81.46%
93.79%
58.22%

Valor
Tecnico
+ CER

1555.601
524.231
422.895
528.159
910.235

1858.738

1881.994

37923.678
29166.769

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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DOLLAR REF. 12/08/2022
A 3500

DOLLAR REF. 18/09/2023
A3500

DOLLAR REF. 13/06/2023
A3500

0G24

cer

PRECIO
QERRE

1155.60
1155.60

1043.00
1043.00

vauo

30Jun-24
30.Jun-24

30-Aug-24
30-Aug-24

RENDIM.

21.60%
6.62%

-13.14%
1.82%

DiAs

avero

11
11

72
7

RIUSTE

REND.DIR.

THA.

TER

19Jun24 909360
FUTUROS DOLAR ROFEX
VENCIMIENTO| AJUSTE | TASA TNA. TEA
Jun24 916.500 0.79% 26.05% 20.75%
Jul-24 952.500 474% 5% 50.99%
Aug24 991.500 9.03% 45.16% 57.04%
Sep24. 1039.000 | 14.26% 50.52% 65.67%
Oct.24 1085.000 | 19.31% 5261% 69.17%
Nov-24 1135000 | 24.81% 55.22% 7354%
Dec24 1181500 | 29.93% 56.02% 75.00%
Jan25 1226000 | 34.82% 56.24% 75.40%
Feb25 1257500 | 38.28% 55.01% 7328%
Mar25 1285000 | 4131% 52.90% 69.66%
Apr25 1315000 | 44561% 5169% 67.62%
May-25 1340.000 | 47.36% 49.96% 64.74%
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fecha de fecha de

concertacion liquidacion
Tt Smat] RN

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  [EEXCEON 8490% 0562 0518 9550%  0.00000  100.00000 100.00% 31-Jul24  30-Jun-25 EFETEL
BPY26 BOPREAL SERIE 3 [ 19.781% 1628 1.359 7811%  0.86667  100.86667 100.00% 31-Aug-24 31-May-26 EPTXKE)
BPOA7 BOPREAL 1A 20% [UITION 8.462% 2842 2620 9130% 230556  102.30556 100.00% 31-Oct24  31-Oct27 RPLI¥I0)
BPOB7 BOPREAL 1B 20% [UCEIN 14.058% 2813 2.466 79.18% 230556  102.30556 100.00% 31-Oct24  31-Oct27 EPI7RTE)
BPOC7 BOPREAL 1C 30% LT 16.606% 2799 2.400 74.43% 230556  102.30556 100.00% 31-Oct24  31-Oct27 EPIENTES
BPOD7 BOPREAL 1D 30% EXOTM 18.372% 2790  2.357 T137% 230556 102.30556 100.00% 31-Oct24  31-Oct27 KPIXNFE)
CODIGO MAC  MOD PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tec ual

BPJ5D BOPREAL SERIE 2 7.708% 0562 95.89%  0.00000  100.00000 100.00% 31Jul24  30-Jun25
BPYSD BOPREAL SERIE 3 19.202% 1628 7873%  0.86667  100.86667 1.00000 31Aug24 31.May-26
BPA7D BOPREAL 1A 20% 8834% 2971 90.42%  2.3055  102.30556 100.00% 31-Oct24  31-Oct2l
BPB7D BOPREAL 1B 20% 12.601% 2874 7991% 23055  102.30556 100.00% 31-Oct24  31-Oct2l
BPC7D BOPREAL 1C 30% 16.798% 2798 74.09% 23055  102.30556 100.00% 31-Oct24  31-Oct2l

| BPD7D BOPREAL 1D 30% 7.788% 259 74.09% 230556  102.30556 100.00% 31-Oct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 18.471% 0837  0.706
BPBID  April 30, 2026 19210% 1763 1479
BPCTD  April 30, 2027 17.784% 2598  2.205
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fecha ds

liguidacion
21Jun24

concertacion

19-Jun-24

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC

NV s R DUR
BPJ25 BOPREAL SERIE2  [EFICEN 11.213%  0.560
BPY26 BOPREAL SERIE 3 (UM 20.808% 1627
BPOA7 BOPREAL 1A 20% [ILTION 8.993%  2.839
BPOB7 BOPREAL 1B 20% ELCEON 14.623%  2.810
BPOC7 BOPREAL 1C 30% LM 17.187% 279
BPOD7 BOPREAL 1D 30% EEOIOM 18.964% 2786
CODIGO Precio MAC

NV uss R DUR
BPJ5D BOPREAL SERIE 2 7.708% 0562
BPYSD BOPREAL SERIE 3 19.202% 1628
BPA7D BOPREAL 1A 20% 8834% 2971
BPB7D BOPREAL 1B 20% 12.601% 2874
BPC7D BOPREAL 1C 30% 16.798% 2798
BPD7D BOPREAL 1D 30% 7.788% 259

MOoD
DUR

PRECIO
DOLARES

0503
1.347
2605
2451
2386
2342

MOoD
DUR

PRECIO
DOLARES

EJERCICIO_OPCION DE RESCATE

MAC

FECHA EJERCICIO TR DUR
BPATD  April 30, 2025 18.471%  0.837
BPB7D 130, 2026 19.210% 1763
BPCTD  April 30, 2027 7.788% 259

MOD

DUR
0.706.
1479
2205

Paridad

94.18%
77.03%
90.04%
78.09%
73.41%
70.39%

Paridad

95.89%
78.73%
90.42%
79.91%
74.09%
74.09%

Interés  Valor
Devengado Tecnico

0.00000  100.00000
086667 100.86667
230556 102.30556
230556 102.30556
230556 102.30556
230556 102.30556
Interés  Valor

Devengado Tecnico
0.00000  100.00000
086667 100.86667
230556 102.30556
230556 102.30556
230556 102.30556
230556 102.30556

Cay
residual Vencimiento Maturity

100.00% 31Jul24  30Jun25
100.00% 31-Aug-24  31-May-26
100.00% 31-0ct24  31-Oct2l
100.00% 31-0ct24  31-Oct27
100.00% 31-0ct24  31-Oct27
100.00% 31-0ct24  31-0ct27
Capital _ Proximo

residual Vencimiento Maturity
100.00% 31Jul24  30Jun25
1.00000 31-Aug-24  31-May-26
100.00% 31-0ct24  31-Oct2l
100.00% 31-0ct24  31-Oct27
100.00% 31-0ct24  31-Oct27
100.00% 31-0ct24  31-0ct27

1268.641
1263.813
1286.270

1262.263
1279.683
1263.723
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copico
o

P10
cso
MTCG0
10

copico
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R
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i
macsD
ey

csap
Rec

ARCID

fecha de

_EEE

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.
AER02000 CLASE 18.50% Vt0.2031

precios
pesos

130100
107,939
136,490

5120000
691
11000
10090
106.00
7800
107.50
9950
10080

10925

™

15.133%

13.477%
9.519%
6a95%
s0u%

7.015%

a061%
num:

13.477%
7.110%
s
sa70%
6870%
5.609%
6827%
7.280%
s2m2%
6.475%

MAC
DUR

(afios)
0553
o591
1808
1919
1388
2373
1535
1735
2912

iR
2]
o450
o521
1618
1802
1285
2200
Laos
Less
26%

Precio
uss

10567
10206
10249

7108
10872
10213
a7
107.15

Precio

950
9120000
21
11000
10890
106.00
7800
107.50
10480

10925

Paridad
2]
55.90%

Paridad

101485%
sa178.10%
100.11%
107.36%
10145%
105.645%
10299%
106.13%
s7.01%
103.10%
10048%
107.98%

Interés
Devengado

199505
213563
246375
340000
031305
256667
Lasast
129271
L6000
435069
113056

Interés
Devengado
199505
83067
213563
246375
340000
031305
185851
129271
256667
165000
435063
118056

Valor
Tecnico
uss
87951
691356
1024638
103.4000
1003431
1025667
718585
1012927
1016500
1083507
1011806

Valor
Tegnico

87951
1083017
691356

1024638
103.4000
1003431
718585

1012927
1025667
1016500
1083507
101.1806.

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
LAug28

Maturity

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

Maturity
SMar2s
15Mar25
sa2s
304026
1810126
20ec26
250p27
30apr27
1713027
500627
224un28
LAug31

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

12.180%
a.s5%

10.363%
7.839%
9.269%

616%

s078%
s261%

rendim.
corriente

11515%
0.006%
220%
9.955%
7.626%
a.962%

9.459%
sase%
6030%
7872%
a.062%
7.780%

DOLAR
IMPLICITO

120024
123971
122364
123928
1,231.60
124623
122973
128828
1,241.41
124340
124934
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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% 129,700
YMCHO CLASE XVI 2026 9.00% 69,500
YMCIO CLASE XVII 2029 9.00% 132,690

YMCJO CLASE XVIIl 2033 7.00% 114,720
YMCQO CLASE XXV 2026 5.00% 120,820

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% 56.19

YMCID CLASE XVII 2029 9.00% 107.10
YMCJD CLASE XVIll 2033 7.00% 92.40
YMCQD CLASE XXV 2026 5.00% 97.00

[DOLAR] 127381
MOD
DUR Precio
(%)
[XYCN 101821
0781 54,561
2691 [RITRL

5367
1441

MOD
DUR
(%)
0.948
0.817
2132
5419
1.462

90.061
94.849

Precio

104.500
56.190

107.100
92.400
97.000

Paridad
(%)
98.49%
100.35%
99.90%
88.66%
94.68%

Paridad

(%)
104.35%

103.35%
102.71%
90.97%
100.00%

Interés
Devengado
uSs
337639
0.52500
427500
1.57500
0.18056

Interés
Devengado
uSs
337639
0.52500
427500
1.57500
0.18056

Valor
Tecnico
uSs
103.3764
543712
104.2750
101.5750
100.1806

Valor
Tecnico
uSs
103.3764
543712
104.2750
101.5750
100.1806

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

1,241.15
1,236.87
1,238.94
1,241.56
1,245.57
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fecha de fecha de
concertacion liquidacion
19-Jun-24 20-Jun-24 DOLAR MEP 1291.630
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio  Paridad
(aftos) (%) us$ (%)
AL29 BONAR 2029 1% 27.136%  2.279  1.793 56.11%
AL30 BONAR 2030 STEP UP 25.314%  2.437 1.944 55.32%
AL35 BONAR 2035 STEP UP 18.353%  6.047 5.109 44.60%
AE38 BONAR 2038 STEP UP 21.472% 4.615 3.799 46.10%
AL41 BONAR 2041 STEP UP 18.482% 5690 4.871 41.92%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio  Paridad
(aftos) (%) us$ (%)

GD29 GLOBALES 2029 1% 25.264%  2.308 58.05%
GD30 GLOBALES 2030 STEP UP 23.579%  2.437 57.25%
GD35 GLOBALES 2035 STEP UP 18.239%  6.057 44.86%
GD38 GLOBALES 2038 STEP UP 19.863%  4.877 48.19%
GD41 GLOBALES 2041 STEP UP 18.144% 5811 42.06%
GD46 GLOBALES 2046 STEP UP 16.909%  6.997 36.08%

Interés
Devengado

0.45000
0.33750
1.63125
2.25000
1.57500

Interés
Devengado

0.45000
0.33750
1.63125
2.25000
1.57500
1.85625

Valor
Tecnico
u$s
100.4500
100.3375
101.6313
102.2500
101.5750

Valor
Tecnico
u$s
100.4500
100.3375
101.6313
102.2500
101.5750
101.8563

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
19-Jun-24 20-Jun-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 25.937%
BONAR 2030 STEP UP 24.513%
BONAR 2030 STEP UP 17.849%
BONAR 2030 STEP UP 18.946%
BONAR 2030 STEP UP 17.286%

MAC
DUR
(afios)
2.306
2464
6.122
5.306
6.198

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

23.819%
22.760%
17.811%
18.107%
156.599%
15.766%

MAC
DUR
(afios)
2339
2507
6.125
5391
6.431
4818

MOD
DUR
(%)
1.831
1.979
5.195
4.461
5.284

MOD
DUR
(%)
1.889
2.042
5.199
4.564
5.563
4707

Paridad
(%)
57.24%
56.09%
45.52%
46.91%
42.64%

Paridad
(%)
59.564%
58.11%
45.61%
48.72%
46.73%
50.82%

Interés
Devengado

0.44167
0.33125
1.60104
220833
1.54583

Interés
Devengado

0.44167
0.33125
1.60104
220833
1.54583
1.82188

Valor
Tecnico
u$s
100.44167
100.33125
101.60104
102.20833
101.54583

Valor
Tecnico
u$s
100.44167
100.33125
101.60104
102.20833
101.54583
101.82188

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




