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Délar REF. BCRA

957.17 6-Sep-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

T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

6-Sep-24 446.59100

ESPECIE

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.

564.00

457.90

553.60

939.50

1868.50

1575.00

32800.00

16000.00

TIR
(%)

-5.877%
-1.675%
3.355%
4.300%
7.021%
9.735%
11.374%
10.507%

9-Sep-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.093
0.258
0.430
1.151
1.119
1.974
3.490
7.898

(%)

0.099
0.262
0.416
1.103
1.046
1.799
3.133
7.147

PARIDAD
(%)

100.94%
101.53%
100.38%
97.38%
94.72%
78.81%
87.61%
51.72%

Valor
Tecnico
+ CER

558.750
451.011
551.518
964.741
1972.618
1998.385
37438.542
30933.389

Préximo
Vencim.

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

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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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

fecha de

CODIGO Pre MAC  MOD PRECIO Interés  Valor  Capital _Proximo

NV s R DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ25 BOPREAL SERIE2 LT 2938% 0431 0418 8230%  0.00000  91.66667 91.67% 30Jun24  30-Jun-25 EFEFNF)
BPY26 BOPREAL SERIE3  [EICEI[M 17.303% 1433 1222 8227%  0.08333  100.08333 100.00% 30-Nov-24 31.May-26 EPXVET)
| BPOA7 BOPREAL 1A 20% [ICITOM 8.583% 2619 2412 9171%  3.40278  103.40278 100.00% 31-Oct24  31-Oct27 KPYLRLES
BPOB7 BOPREAL 1B 20% [ICEEN 13.826% 2592 2217 81.09%  3.40278  103.40278 100.00% 31-Oct24  31-0ct27 KPILRITH
BPOC7 BOPREAL 1C 30% [0 17.720% 2571 2.184 7436%  3.40278  103.40278 100.00% 31-Oct24  31-Oct27 KPYFWITS
BPOD7 BOPREAL 1D 30% FETM 18.197% 2569  2.173 7359%  3.40278  103.40278 100.00% 31-0ct24  31-Oct27 RPZEXTL}
CODIGO MAC  MOD PRECIO Interés  Valor  Capital Préximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 A.564% 0430  0.437 83.90%  0.00000  91.66667 91.67% 30Jun24  30Jun25

BPYSD BOPREAL SERIE 3 15.858%  1.434 1238 8375%  0.08333  100.08333 1.00000 30-Nov-24 31-May-26

BPA7D BOPREAL 1A 20% 8311% 295 2742 9231%  3.40278  103.40278 100.00% 31-Oct24  31-Oct27

BPB7D BOPREAL 1B 20% 12.315% 2654 2755 8172%  3.40278  103.40278 100.00% 31-0ct24  31-Oct2l

BPC7D BOPREAL 1C 30% 17.210% 2574 219 75.19%  3.40278  103.40278 100.00% 31-0ct24  31-Oct2l

BPD7D BOPREAL 1D 30% 18320% 2374 2.006 75.19%  3.40278  103.40278 100.00% 31-0ct24  31-Oct2l

MAC  MOD

TR DUR  DUR
19.676% 0615 0514
19.668%  1.541 1288
1832% 2374 2.006

FECHA EJERCICIO
BPATD  April 30, 2025
BPBID  April 30, 2026
BPCTD  April 30, 2027
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fecha de
concertacién

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

CRESUD 523 CLASE XXXV
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
n dolares

™

7.685%
s313%
7301%
7201%
731%
sa60%
7.203%

19.371%
7.001%

™

11.230%
6759%
L0a0%
ssa%
ss1%

2103%
6561%
6871%
7.203%
6.798%

MAC
DUR

(afios)
1635
1775
1173
2191
L6
1513
269
1519
3478

1513

MoD
DUR
2]

1518

2517

10148
10506

10000
10950
10365
10720

11850
10000
107.55
107.50

10257%

Paridad
2]
s128%
107.22%
s38%
100.66%
10533%
11085%
29.12%
103.95%
103.09%
106.52%

Interés
Devengado

21007
00889
242778
88333
o167
329514
346002
La9se3
092083

Interés
Devengado

554361
210917
00885
242778
01667
32954
oss333
346002
189583
0.92083

Valor
Tecnico
uss
1021292

1024278
1008833
01167

1032951
1030600
ey

1009208

Valor
Tecnico
uss
1095036

1021292

1024278
01167

1032951
1008833
1034600
18958

1009208

Capital
residual
[2)
100.00%
7000%
100.00%
100.00%
50.00%
100.00%
100.00%
3000%
100.00%

Capital
residual
2]
100.00%
100.00%
7000%
100.00%
100.00%
s000%
100.00%
100.00%
2000%
100.00%

Préximo
Vencim.

305ep22
181025
S0ec2t
17.00t20
2mar25
310024
S0ct20
220ec24
1ov2d.

Préximo
Vencim.

152um23
305ep22
180025
S0ec2t
2mar25
31024
170020
Eren
220ec24
Lhiov2a

Maturity

304026
1810126
20ec26
1743027
25ep27
30apr27
S0ct27
224un28
Laug31

Maturity

15Mar25
304n26
1810126
20ec26
250p27
30apr27
1713027
500627
224un28
LAug31

Tasa
Cupén

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

Tasa
Cupén

5500%
10.950%
8.000%
5.500%
8750%
s.25%
5.000%
8250%
7.000%
8.500%

rendim.
corriente

10.002%
7.586%
9002%
6079%

11.363%
a.368%
7735%
7881%
7.970%

rendim.
corriente

5.500%

10.000%
7718%
as62%

11.055%

7.969%
&.000%
7671%
2727%
7.507%

DOLAR
IMPLICITO

123881
122962
123134
124000
122236

124593
123181
1,246.51
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O.N. YPF - COTIZACIONES EN PESOS
coico precios MAC
o enpesos TR DUR
YCAGO CLASE XXXIX 2025 8.50% 126,500
YMCHO CLASE XVI 2026 9.00% 59,380
YMCIO CLASE XVII 2029 9.00% 133,850
YMCJO CLASE XVIll 2033 7.00% 122,500

YMCQO CLASE XXV 2026 5.00% 124,550
93,800  7.159% [RIY]

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios MAC

NV en dolares TR DUR
YCAGP CLASE XXXIX 2025 8.50% 102.25
YMCHD CLASE XVI 2026 9.00% 41.90

YMCID CLASE XVII 2029 9.00% 107.50
YMCJD CLASE XVIll 2033 7.00% 98.70
YMCQD CLASE XXV 2026 5.00% 99.10

97.997

99.70%
101.69%
104.70%
94.56%
97.88%

0.00%

Paridad

(%)
101.88%

103.06%
105.65%
95.72%
100.00%

A3500 | 9577
Interés  Valor
Devengado Tecnico
uss uss.
099167 100.9917
032308 46.4769
175000 101.7500
31111 1030111
121778 101.2778
0.00000  0.9788
Interés  Valor
Devengado Tecnico
uSs uSs.
099167 100.9917
032308 46.4769
175000 101.7500
31111 1030111
121778 101.2778

Capital
ual
(%)
100.00%
46.15%
100.00%
100.00%
100.00%

100.00%

residual

(%)
100.00%

46.15%
100.00%
100.00%
100.00%

Préximo

Vencimiento

28-Jan25
12.Nov-24
31Dec24
30.-Sep-24
8.Feb-25

10-Nov-24 10-Feb-25 0.000%

Préximo

Vencimiento

28-Jan25
12.Nov-24
31Dec24
30.Sep-24
8.Feb-25

DOLAR
IMPLICITO

1,237.16
1,239.67
1,245.12
1,241.13
1,256.81
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LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS
CAPIT. AL
ESPECIE PRECIO  VCM VCMTO DIAS REND.DIR

S30s4 110.47 30-Sep-24 1-Jul-24 113.142 24 2.42% 36.29%
$1404 126.75 14-Oct-24 15-Apr-24 131.902 38 4.06% 38.51%
S13s4 112.63 13-Sep-24 14-Jun-24 113.142 7 0.46% 23.40%
S29N4 122.94 29-Nov-24 30-Apr-24 134.983 84 9.80% 41.98%
S$13D4 114.14 13-Dec-24 26-Jun-24 126.832 98 11.12% 40.85%
S17E5 113.10 17-Jan-25 11-Jul-24 132.151 16.84% 45.59%
S31E5 146.25 31-Jan-25 25-Mar-24 172.653 18.05% 44.21%
S28F5 128.95 28-Feb-25 15-Apr-24 158.288 22.75% 46.80%
S$31M5 121.31 31-Mar-25 30-Apr-24 155.582 28.25% 49.37%
51815 103.90 18-Jun-25 14-Aug-24 148.080 42.52% 53.71%
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fecha de fecha de
concertacion
6-Sep-24 9-Sep-24 DOLARMEP__| 1266.40
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
cobiGo precios MAC  MOD
<\ enpesos TR DUR DUR Precio Paridad
(afios) (%) us$ (%)
AL29 BONAR 2029 1% 25084% 2109 1.686 60.86%
AL30 BONAR 2030 STEP UP 24633% 2434 1.953 56.72%
AL35 BONAR 2035 STEP UP 18.764%  6.043 5.088 43.95%
AE38 BONAR 2038 STEP UP 21.472% 4625 3.807 46.68%
AL41 BONAR 2041 STEP UP 18.482% 5961 5.104 40.47%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
cobiGo precios MAC  MOD
<\ enpesos TR DUR DUR Precio Paridad
(afios) (%) uss (%)

GD29 GLOBALES 2029 1% 24244% 2122 61.74%
GD30 GLOBALES 2030 STEP UP 23.903%  2.434 57.54%
GD35 GLOBALES 2035 STEP UP 18.630%  6.054 44.25%
GD38 GLOBALES 2038 STEP UP 19.863%  4.877 4881%
GD41  GLOBALES 2041 STEP UP 18.144%  5.867 42.11%
GD46  GLOBALES 2046 STEP UP 16.909%  6.950

Interés
Devengado

0.16944
0.12708
0.69896
0.84722
0.59306

Interés
Devengado

0.16944
0.12708
0.69896
0.84722
0.59306
0.69896

Valor
Tecnico
u$s
100.1694
96.1271
100.6990
100.8472
100.5931

Valor
Tecnico
u$s
100.1694
96.1271
100.6990
100.8472
100.5931
100.6990

Capital
residual
(%)
100.00%
96.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
96.00%
100.00%
100.00%
100.00%
100.00%

Préximo
Vencimiento

9-Jul-25
9-Jan-25
9-Jul-25
9-Jul-25
9-Jul-25

Préximo
Vencimiento

9-Jul-25
9-Jan-25
9-Jul-25
9-Jul-25
9-Jul-25
9-Jul-25

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
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CODIGO|
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO|
CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

fecha de

concertacion
6-Sep-24 9-Sep-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 24.165%
BONAR 2030 STEP UP 24.092%
BONAR 2030 STEP UP 18.377%
BONAR 2030 STEP UP 18.702%
BONAR 2030 STEP UP 18.287%

MAC
DUR
(afios)
2126
2448
6.101
5.389
6.104

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

22.281%
23.419%
18.334%
17.481%
15.523%
16.351%

MAC
DUR
(afios)
2156
2463
6.104
5504
6.458
4872

MOD
DUR
(%)
1.713
1.973
5.154
4.540
5.161

MOD
DUR
(%)
1.763
1.996
5.158
4.685
5.590
4712

Paridad
(%)
61.79%
57.29%
44.59%
47.43%
40.66%

Paridad
(%)
63.84%
58.06%
44.69%
50.18%
4717%
48.86%

Interés
Devengado

0.16667
0.12500
0.68750
0.83333
0.58333

Interés
Devengado

0.16667
0.12500
0.68750
0.83333
0.58333
0.09167

Valor
Tecnico
u$s
100.16667
96.12500
100.68750
100.83333
100.58333

Valor
Tecnico
u$s
100.16667
96.12500
100.68750
100.83333
100.58333
100.09167

Capital
residual
(%)
100.00%
96.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%
96.00%
100.00%
100.00%
100.00%
100.00%

Proximo
Vencimiento

9-Jan-25
9-Jan-25
9-Jan-25
9-Jan-25
9-Jan-25

Proximo
Vencimiento

9-Jan-25
9-Jan-25
9-Jan-25
9-Jan-25
9-Jan-25
9-Jan-25

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




