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OBLIGACIONES NEGOCIABLES
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Nombre
MERVAL

T2X4
T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

28-Jun-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.

1543.00

510.20

411.00

509.60

850.00

1729.00

1488.00

31250.00

16340.00

TIR
(%)

-11.722%
18.877%
11.427%
10.766%
7.210%
7.799%
8.925%
11.609%
9.225%

1-Jul-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.066
0.285
0.449
0.611
1.342
1.307
2178
3.516
8.229

(%)

0.074
0.240
0.403
0.552
1.252
1.213
1.999
3.150
7.534

PARIDAD
(%)

100.93%
97.21%
97.06%
96.36%
93.34%
92.96%
79.01%
89.17%
56.00%

Valor
Tecnico
+ CER

1528.832
524.867
423.443
528.835
910.624

1859.871

1883.285

35045.797
29176.628

Préximo
Vencim.

26-Jul-24
14-Oct-24
13-Dec-24
19-Feb-24
9-Nov-24
9-Nov-24
9-Nov-24
31-Dec-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

TDG24

cer

PRECIO
QERRE

1150.50
1150.50

1052.50
1052.50

vauo

30Jun-24
30.Jun-24

30-Aug-24
30-Aug-24

RENDIM.

21.37%
6.26%

13.37%
0.90%

DiAs
ALVCTO

63
63

REND.DIR.

28Jun-24

913.000
FUTUROS DOLAR ROFEX
VENCIMIENTO| AJUSTE | TASA TNA. TEA

Jul.24 958.500 4.98% 55.12% 73.46%
Aug24. 1010.000 | 10.62% 60.59% 83.20%
Sep24. 1060.000 | 16.10% 62.52% 86.76%
Oct.24 120000 | 2267% 66.20% 93.76%
Nov-24 172000 | 2831% 66.80% 94.92%
Dec24 1237.000 | 35.49% 69.64% 100.52%
Jan25 1295.000 | 41.84% 70.38% 102.00%
Feb25 1330.000 | 4567% 68.04% 97.35%
Mar25 1360.000 | 48.96% 64.75% 90.96%
Apr25 1390.000 | 52.25% 62.32% 86.39%
May 25 1415000 | 54.98% 59.55% 81.31%
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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  [EEIECN 9.402% 0531  0.485 9531%  0.00000  100.00000 100.00% 31-Jul-24 1347.524
BPY26 BOPREAL SERIE3  [RIVIIIM 21.651% 159 1.312 76.62% 095833  100.95833 100.00% 31-Aug-24 1342.037
BPOA7 BOPREAL 1A 20% [PVCIM 8.814% 2810 2582 90.56%  2.45833  102.45833 100.00% 31-Oct24 1345.692
BPOB7 BOPREAL 1B 20% [ICITOM 13.362% 2786 2.458 8075% 245833 102.45833 100.00% 31-Oct24 1370.370
BPOC7 BOPREAL 1C 30% [LICTN 16.955% 2767  2.366 7405% 245833 102.45833 100.00% 31-Oct24 1330.545
BPOD7 BOPREAL 1D 30% DETM 18.770% 2757 2322 7097% 245833 102.45833 100.00% 31-Oct24 1347.514
CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capi Préximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 10297% 0530 0481 94.90%  0.00000  100.00000 100.00% 31-Jul24  30-Jun25

BPYSD BOPREAL SERIE 3 21670% 159% 1312 7660%  0.95833  100.95833 1.00000 31Aug24 31.May-26

BPA7D BOPREAL 1A 20% 8929% 2969 2755 9029% 245833  102.45833 100.00% 31-Oct24  31-Oct2l

BPB7D BOPREAL 1B 20% 13.109% 2842 2513 79.06% 245833  102.45833 100.00% 31-0ct24  31-Oct2l

BPC7D BOPREAL 1C 30% 16.602% 2769 2375 7467% 245833 102.45833 100.00% 31-0ct24  31-Oct2l

BPD7D BOPREAL 1D 30% 17.582% 2568 2184 T467% 245833 102.45833 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE
Preci MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 19.208% 0.807 0.677
BPBID  April 30, 2026 20067% 1744 1452
BPCTD  April 30, 2027 17.582% 2568 2.184
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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capital
NV s R DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ25 BOPREAL SERIE2  [EEIECI 11.529% 0532 0477
BPY26 BOPREAL SERIE3  [RIVCIIM 22.413% 1598  1.305
BPOA7 BOPREAL 1A 20% [PCTM 9.212% 2810 2573
BPOB7 BOPREAL 1B 20% [ICITOM 13.776% 2787  2.450
BPOC7 BOPREAL 1C 30% [LICTN 17.381% 2768 2.358
BPOD7 BOPREAL 1D 30% [IETM 19.203% 2758 2314

0.00000  100.00000 100.00% 31-Jul-24  30-Jun-25 XIS
095000 100.95000 100.00% 31-Aug-24 31.May-26 FEZPXIETS
244444 102.44444 100.00% 31-Oct24  31-Oct27 FEVCL)
244444 102.44444 100.00% 31-Oct24  31-Oct27 KELORIT)
244444 102.44444 100.00% 31-Oct24  31-Oct27 FESIEIL)
244444 10244444 100.00% 31-Oct24  31-Oct27 KEVIAIVY

CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capital
NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual

BPJ5D BOPREAL SERIE 2
| BPYSD BOPREAL SERIE 3

10242% 0533
21629% 1599

9490%  0.00000  100.00000 100.00% 31Jul24  30-Jun25
76.60%  0.95000  100.95000 1.00000 31-Aug-24 31-May-26

BPA7D BOPREAL 1A 20% 8919% 2969 9030% 244444 102.44444 100.00% 31-Oct24  31-Oct2l
BPB7D BOPREAL 1B 20% 13.095%  2.845 79.07% 244444 102.44444 100.00% 31-0ct24  31-Oct2l
BPC7D BOPREAL 1C 30% 16.585%  2.772 7468% 244444  102.44444 100.00% 31-0ct24  31-Oct2l
BPD7D BOPREAL 1D 30% 17.562% 2571 T468% 244444  102.44444 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE
Pre MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 19.437%  0.809 0679
BPBID  April 30, 2026 0477% 1735 1444
BPCTD  April 30, 2027 17.562% 2571  2.187
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fecha de

concertacion

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% Vto.2031.

precios
pesos

63,600

91,960
143400
137,810
139500
131,500

7,090
141,000
137,920
113390
139230

precios

n dolares

fecha de
quidacion
™

13.253%

10.780%
7a05%
6201%
7.093%
7.60%
aso%
7133%
8.080%

20.549%
s.070%

™
sa17%

12.850%

10.780%
7210%
s275%
6816%

9.060%
6.590%
7.055%
7.308%
8.080%
7.415%

1278

2191

)
easa

10688

10271

10397
s8.01
7
10509
10279
451
10377

Precio

4850
10730
10450
10830

71.90
10600
95.20
10095
106.05

55.39%

Interés
Devengado

220812
230964
0.06083
360080
osa33
275000
20067
157153
150208
20306
1as028

Interés
Devengado
220812
850972
230914
006083
360080
g3
20167
157153
275000
150208
020306
143028

Valor
Tecnico
uss

69.309%
1000608
1036008
1006333
1027500
72007

1015715
1015021

1014003

Valor
Tegnico

1085097
69.309%

1000608
1036008
1006333
72007

1015715
1027500
1019021

101.4303

Capital
residual
)
16.50%
7.00%
100.00%
100.00%
100.00%
100.00%
7000%
100.00%
100.00%
3000%
100.00%

Capital
residual

16.50%
100.00%
7.00%
100.00%
100.00%
100.00%
100.00%
7000%
100.00%
100.00%
2000%
100.00%

Préximo
Vencim.

ssep2s
sAg2n
305ep22
1810120
Spec2s
17120
25028
31024
S0ct20
220ec24
freen

Préximo
Vencim.
ssep2a
152un23
sAg2n
305ep22
181020
S0ec2s
25ep22
310020
fon
s0ct20
220ec24
LAug2a

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

12.005%
8.309%

10.205%
7.789%
9137%

6122%
9673%
seen
s.026%
s2e3%
8191%

rendim.
corriente
11.753%
s670%
a25a%
10.205%
7.656%
9.108%

9.736%
a.60%
60us%
7.861%
a.083%
s.015%

DOLAR
IMPLICITO

131134
133275
13344
131876
133748
132560
135035
133049
131415
130935
131287
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O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC
N en pesos TR DUR
3 (aiios)
YCAGO CLASE XXXIX 2025 8.50% 137,000 10.277% RIS
YMCHO CLASE XVI 2026 9.00% B0 s216% (X
YMCIO CLASE XVII 2029 9.00% 140200  7654% RN
YMCJO CLASE XVIll 2033 7.00% 1290 9oz% XL
YMCQO CLASE XXV 2026 5.00% 127,900 9.626% JRIET]
0.481
, O.N. YPF - COTIZACIONES EN DOLARES
CODIGO precios MAC
N endolares TR

YCAGP CLASE XXXIX 2025 8.50%
YMCHD CLASE XVI 2026 9.00%
YMCID CLASE XVII 2029 9.00%
YMCJD CLASE XVIll 2033 7.00%
YMCQD CLASE XXV 2026 5.00%

103.50
55.66

105.50
9220
96.60

DOLAR 1341.71 A 3500 911.75
MOD Interés Valor
DUR Precio Paridad Devengado Tecnico

%) %) uss uss
0.917 102.116 98.53% 3.63611 103.6361
0.758 54.930 100.75% 0.67308 54.5192
2.844 104.494 104.44% 0.05000 100.0500
5.370 91.667 90.06% 1.78889 101.7889
1.415 95.326 95.01% 0.33333 100.3333
0.510 0.00% 0.00000  0.9501
MOD Interés Valor
DUR Precio Paridad Devengado Tecnico

(%) %) uss uss
0.909 103.500 103.32% 3.63611 103.6361
0.774 55.660 102.09% 0.67308 54.5192
2.851 105.500 105.45% 0.05000 100.0500
5.382 92.200 90.58% 1.78889 101.7889
1.428 96.600 100.00% 0.33333 100.3333

Capital
residual
(%)
100.00%
53.85%
100.00%
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
31-Dec24
30-Sep-24
8-Aug-24

10-Nov-24

Préximo
Vencimiento

28-Jul-24
12.Aug-24
31Dec24
30-Sep-24
8-Aug-24

Tasa  rendim. DOLAR
Maturity  Cupén corriente  IMPLICITO
28Jul25  8.500% 1,323.77
12Feb26  9.000% 1,324.11
30Jun26  9.000% 1,328.91
30-Sep33  7.000% 1,333.95
8.Feb26  5.000% 1,324.02

10-Feb-25 0.000% 132,000.00

Tasa  rendim.
Maturity  Cupén  corriente
280ul25  8.500%

12Feb26  9.000%

30Jun26  9.000%

30-Sep33  7.000%

8Feb26  5.000%
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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
28-Jun-24 1-Jul-24 DOLAR MEP

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

precios MAC  MOD Interés

enpesos TR DUR DUR Precio Paridad Devengado
(aftos) (%) us$ (%)

BONAR 2029 1% 28619% 2227 1.731 55.06%  0.48056
BONAR 2030 STEP UP 25.760%  2.396  1.905 55.21%  0.36042
BONAR 2035 STEP UP 18.912% 5.966 5.017 4354%  1.74201
BONAR 2038 STEP UP 21.472%  4.800 3.951 44.25%  2.40278
BONAR 2041 STEP UP 18.482% 5.870 5.026 40.59%  1.68194
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA

precios MAC Interés

enpesos TR DUR Paridad Devengado
(afios) (%)

GLOBALES 2029 1% 25.973%  2.267 57.69%  0.48056
GLOBALES 2030 STEP UP 24.251%  2.396 56.84%  0.36042
GLOBALES 2035 STEP UP 18.922%  5.965 4351%  1.74201
GLOBALES 2038 STEP UP 19.863%  4.944 47.45%  2.40278
GLOBALES 2041 STEP UP 18.144%  5.978 40.83%  1.68194
GLOBALES 2046 STEP UP 16.909%  6.989 36.03%  1.98229

Valor
Tecnico
u$s
100.4806
100.3604
101.7420
102.4028
101.6819

Valor
Tecnico
u$s
100.4806
100.3604
101.7420
102.4028
101.6819
101.9823

Capital  Proximo
residual Vencimiento Maturity
(%)

100.00%  9-Jul-24  9-Jul-29
100.00%  9-Jul-24  9-Jul-30
100.00%  9-Jul-24  9-Jul-35
100.00%  9-Jul-24  9-Jul-38
100.00%  9-Jul-24  9-Jul-41
Capital  Proximo

residual Vencimiento Maturity

(%)

100.00%  9-Jul-24  9-Jul-29
100.00%  9-Jul-24  9-Jul-30
100.00%  9-Jul-24  9-Jul-35
100.00%  9-Jul-24  9-Jul-38
100.00%  9-Jul-24  9-Jul-41
100.00%  9-Jul-24  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

28-Jun-24 A1-Jul-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR

BONAR 2029 STEP UP 27.799%
BONAR 2030 STEP UP 25.643%
BONAR 2030 STEP UP 18.815%
BONAR 2030 STEP UP 20.277%
BONAR 2030 STEP UP 18.177%

MAC
DUR
(afios)
2.269
2429
6.029
5.166
6.071

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

25.427%
24.175%
18.802%
18.954%
15.621%
18.381%

MAC
DUR
(afios)
2305
2464
6.030
5297
6.420
4518

MOD
DUR
(%)
1.776
1.933
5.074
4295
5137

MOD
DUR
(%)
1.838
1.984
5.076
4453
5.552
4.206

Paridad
(%)
55.45%
54.96%
43.36%
44.30%
40.75%

Paridad
(%)
57.88%
56.57%
43.39%
46.94%
46.711%
45.28%

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
100.45000
100.33750
101.63125
102.25000
101.57500

Valor
Tecnico
u$s
100.45000
100.33750
101.63125
102.25000
101.57500
101.85625

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




