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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS DOLLAR-LINKED
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BONOS EN PESOS CON CER
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OBLIGACIONES NEGOCIABLES
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Nombre
MERVAL

T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

20-Sep-24 456.30040

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.

572.40

465.35

566.00

934.60

1888.00

1565.00

32450.00

16060.00

TIR
(%)

1.996%
0.466%
3.519%
6.993%
8.393%
11.544%
12.576%
10.812%

23-Sep-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.055
0.219
0.392
1.112
1.074
1.909
3.380
7.826

(%)

0.054
0.218
0.378
1.039
0.991
1.711
3.002
7.062

PARIDAD
(%)

100.11%
100.82%
100.28%
94.76%
93.60%
76.58%
84.64%
50.78%

Valor
Tecnico
+ CER

571.772
461.571
564.437
986.250
2017.062
2043.605
38338.267
31627.205

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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fecha de fecha de

concertacion liguidacion
| coL 121964 ]
BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD PRECIO Interés  Valor
NV s R DUR DUR DOLARES Paridad Devengado Tec

BPJ25 BOPREAL SERIE 2 T 4486% 0391 0375 81.91%  0.00000  91.66667 91.67% 30Jun24  30-Jun-25 EETENGY]
BPY26 BOPREAL SERIE3  [RICZEUM 13.828% 1397  1.227 8633%  0.20000  100.20000 100.00% 30-Nov-24 31-May-26 KFTINVE)
BPOA7 BOPREAL 1A 20% [ICCON 8.247% 2582 2.386 9256% 350722  103.59722 100.00% 31-Oct24  31-Oct27 EPIERLT)
BPOB7 BOPREAL 1B 20% (LT 12.460% 2561 2.217 83.89% 350722  103.59722 100.00% 31-Oct24  31-Oct27 EPIIKIS
BPOC7 BOPREAL 1C 30% [CITOM 15.452% 2545  2.204 78.46% 350722 103.59722 100.00% 31-0ct24  31-0ct27 EEEIKTTS
BPOD7 BOPREAL 1D 30% EOPITM 15.765% 2543 2.197 77.93% 350722 103.59722 100.00% 31-0ct24  31-Oct27 REECKCH)
CODIGO MAC  MOD PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Maturity

BPJ5D BOPREAL SERIE 2 1.030% 0391 0387 83.00%  0.00000 91.66667 91.67% 30Jun24  30Jun25

BPYSD BOPREAL SERIE 3 12514% 1398 1242 87.74%  0.20000  100.20000 1.00000 30-Nov-24 31-May-26

BPA7D BOPREAL 1A 20% 7671% 2953 2740 93.84% 350722 103.59722 100.00% 31-Oct24  31-Oct2l

BPB7D BOPREAL 1B 20% 10.680% 2623 2752 85.14% 350722 103.59722 100.00% 31-0ct24  31-Oct2l

BPC7D BOPREAL 1C 30% 14.402% 2551 2229 8031% 350722 103.59722 100.00% 31-0ct24  31-Oct2l

BPD7D BOPREAL 1D 30% 15.269% 2347 2036 8031% 350722 103.59722 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 17.269% 0579 0494
BPBID  April 30, 2026 16.839%  1.505 1288
BPCTD  April 30, 2027 15.269%  2.347  2.036
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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 SERIE 2 Tl 0277% 0391 0.390 8324%  0.00000 8333333 83.33% 30.Sep24 30Jun25 EFTENRY]
BPY26 BOPREAL SERIE3  [RICZEUM 12520% 1398  1.242 87.73%  0.20000  100.20000 100.00% 30-Nov-24 31-May-26 EFTINVE)
BPOA7 BOPREAL 1A 20% [ICCON 7.573% 2586 2.404 94.07% 350722 103.59722 100.00% 31-Oct24  31-Oct27 EPLERLT)
BPOB7 BOPREAL 1B 20% [T 11.753%  2.565  2.295 8526% 350722  103.59722 100.00% 31-Oct24  31-Oct27 EPIIKIS
BPOC7 BOPREAL 1C 30% (IO 14.722% 2549 2222 7974% 359722 103.59722 100.00% 31-0ct24  31-0ct27 REEIKTTS
BPOD7 BOPREAL 1D 30% EOTITM 15.032% 2547 2.214 79.19% 350722 103.59722 100.00% 31-Oct24  31-Oct27 KEECRCH
CODIGO MAC  MOD PRECIO Interés  Valor Préximo
NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ5D BOPREAL SERIE 2 1.030% 0391 0387 83.00%  0.00000 8333333 83.33% 30.Sep24 30Jun25
BPYSD BOPREAL SERIE 3 12514% 1398 1242 87.74%  0.20000  100.20000 1.00000 30-Nov-24 31-May-26
BPA7D BOPREAL 1A 20% 7671% 2953 2740 93.84% 350722 103.59722 100.00% 31-Oct24  31-Oct2l
BPB7D BOPREAL 1B 20% 10.680% 2967 2740 85.14% 350722 103.59722 100.00% 31-0ct24  31-Oct2l
BPC7D BOPREAL 1C 30% 13.557% 2602 2291 8031% 350722 103.59722 100.00% 31-Oct24  31-Oct2l
BPD7D BOPREAL 1D 30% 8B3% 2397 2115 8205% 350722 103.59722 100.00% 31-Oct24  31-Oct2l
EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uUss TR DUR  DUR

BPATD  April 30, 2025
BPBID  April 30, 2026
BPCTD  April 30, 2027

TR 17.269% 0.579 0.494
T 15338% 1543 1338
TEN 14344% 2394  2.093
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CIA GRAL DE COMBUST CLASE 17 EUSS.
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.
AEROZ000 GLASE 1 8.50% Vo251

41520
132,800

120500
128,500
118700
74,400
132800
130600
107,88
130150

precios
on dolares

3.187%
6225%
Lo79%
5.608%
7226%
7.067%
assen
6501%

18.920%
6.60%

9.834%
6.080%
3610%
6202%

3.709%

361%
Gesa%
6501%
6.167%

1479

1410

)
110,
10378
10732
s81

10100
11050
108
10875
276

11200
10065
10840
110,00

Paridad
[2)
10233%
107.90%
146.06%
108.40%
57.82%
10278%
106.76%
108.86%
10931%
107.11%

Interés
Devengado

030991
255500
Lozes7
27972
111667
032083
365000
378125
223611
125139

Interés
Devengado

76250
255500
102667
27972
032083
365000
111667
378125
223611
125139

Valor
Tecnico
uss

710067

1011167

Valor
Tecnico
uss
1097625
1025550
710067
1027972

103.6500
1011167
1037813

1012518

Capital
residual
2]
3350%

Capital
residual
2]
100.00%

Préximo
Vencim.

Smar2s
305ep22
181025
S0ec2t
17.00t20
2mar25
310024
S0ct20
220ec24
1ov2d.

Préximo
Vencim.

152um23
305ep22
180025
S0ec2t
2mar25
31024
170020
Eren
220ec24
LNov-2a

Maturity

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

Maturity

15Mar25
304n26
1810126
20ec26
250p27
30apr27
1713027
500627
224un28
1Aug31

Tasa
Cupén

5.500%
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

16.475%
9.895%
7711%
ass2%
6.066%

11.201%
8.246%
75a1%
7787%
7.539%

rendim.
corriente

s.a16%
9.87%
7.652%
a736%

11.150%

a147%
s961%
7611%
7.735%
i

DOLAR
IMPLICITO
117955

119748
1,13082

147933

1,18571
1,20480
119204
118318
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O.N. YPF - COTIZACIONES EN PESOS

CODIGO
NV

YCAGO CLASE XXXIX 2025 8.50%
YMCHO CLASE XVI 2026 9.00%
YMCIO CLASE XVII 2029 9.00%
YMCJO CLASE XVIIl 2033 7.00%
YMCQO CLASE XXV 2026 5.00%

precios
en pesos

124,900
57,190

119,430
119,500

TR

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO
NV

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%

precios
en dolares

103.75
48.02

107.80
99.50
101.15

DOLAR 1200.10 A 3500 965.75
MOD Interés Valor
DUR Precio Paridad Devengado Tecnico

%) %) uss uss
0.784 104.075 102.72% 1.32222 101.3222
0.703 48.154 103.25% 0.48462 46.6385
2.646 107.324 105.12% 2.10000 102.1000
5.290 96.26% 3.38333 103.3833
1.228 98.13% 147222 101.4722
0.224 (RPN 0.00% 0.00000  0.9813
MOD Interés Valor
DUR Paridad Devengado Tecnico

%) %) uss uss
0.767 103.750 103.33% 1.32222 101.3222
0.699 48.020 102.96% 0.48462 46.6385
2.652 107.800 105.58% 2.10000 102.1000
5.289 00 96.24% 3.38333 103.3833
1.243 101.150 100.00% 1.47222 101.4722

Capital
residual
(%)
100.00%
46.15%
100.00%
100.00%
100.00%

Capital
residual

(%)
100.00%

46.15%
100.00%
100.00%
100.00%

Préximo
Ven

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

Maturity

28ul25
12Feb26
30Jun-26
30-Sep-33
8.Feb-26

8.386

DOLAR
IMPLICITO

1,203.86
1,203.46
1,194.81
1,200.30
1,181.41
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ESPECIE
53054
51404
S29N4
S13D4
S17E5
S31E5
S14F5
S28F5
514M5
S31M5
S16A5
S516Y5
518J5
51255

PRECIO
112.19
128.65
124.48
114.95
113.85
147.00
101.35
129.85
101.30
122.30
101.00
101.39
104.80
101.20

VCMTO
30-Sep-24
14-Oct-24
29-Nov-24
13-Dec-24
17-Jan-25
31-Jan-25
14-Feb-25
28-Feb-25
14-Mar-25
31-Mar-25
16-Apr-25
16-May-25
18-Jun-25
12-Sep-25

1-Jul-24
15-Apr-24
30-Apr-24
26-Jun-24
11-Jul-24
25-Mar-24
11-Sep-24
15-Apr-24
11-Sep-24
30-Apr-24
11-Sep-24
11-Sep-24
14-Aug-24
11-Sep-24

20-Sep-24
LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS

CAPIT. AL
VCMTO
113.142
131.902
134.983
126.832
132.151
172.653
121.550
158.288
126.290
155.582
131.550
137.210
148.080
159.390

DIAS
10
24
70
84

119
FEE]
147
161
175
192
208
238
271
E

REND.DIR
0.85%
2.53%
8.44%

10.34%
16.07%
17.45%
19.93%
21.90%
24.67%
27.21%
30.25%
35.33%
41.30%
57.50%

30.56%
37.92%
43.39%
44.30%
48.63%
47.24%
48.81%
48.97%
50.75%
51.03%
52.35%
53.44%
54.86%
57.98%

T.EA.
36.15%
46.18%
52.56%
53.33%
57.97%
55.49%
57.03%
56.67%
58.39%
58.02%
59.00%
59.04%
59.30%
59.11%
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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
20-Sep-24 23-Sep-24 DOLARMEP | 1219.64
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 22401% 2113 1726 64.21%
BONAR 2030 STEP UP 22535%  2.441 1.992 59.58%
BONAR 2035 STEP UP 17.031% 6142 5248 48.28%
BONAR 2038 STEP UP 21.472% 4188 3.448 51.44%
BONAR 2041 STEP UP 18.482% 5377 4604 4481%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
GLOBALES 2029 1% 21.044% 2135 65.75%
GLOBALES 2030 STEP UP 21.735%  2.441 60.54%
GLOBALES 2035 STEP UP 16.996%  6.145 48.37%
GLOBALES 2038 STEP UP 19.863%  4.493 52.87%
GLOBALES 2041 STEP UP 18.144%  5.424 45.49%
GLOBALES 2046 STEP UP 16.909%  6.940 36.44%

Interés
Devengado

0.20833
0.15625
0.85938
1.04167
0.72917

Interés
Devengado

0.20833
0.15625
0.85938
1.04167
0.72917
0.85938

Valor
Tecnico
u$s
100.2083
96.1563
100.8594
101.0417
100.7292

Valor
Tecnico
u$s
100.2083
96.1563
100.8594
101.0417
100.7292
100.8594

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
20-Sep-24 23-Sep-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 21.168%
BONAR 2030 STEP UP 21.704%
BONAR 2030 STEP UP 16.651%
BONAR 2030 STEP UP 16.628%
BONAR 2030 STEP UP 16.147%

MAC
DUR
(afios)
2135
2.463
6.196
5.548
6.337

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
us$ TR

19.457%
20.639%
16.571%
16.103%
15.795%
15.063%

MAC
DUR
(afios)
2.163
2.487
6.202
5.599
6.383
5.014

DUR
(%)
1.762
2.023
5.312
4.757
5.456

DUR
(%)
1.811
2.061
5.320
4.823
5.512
4.974

Paridad
(%)
65.58%
60.55%
49.03%
52.46%
45.77%

Paridad
(%)
67.61%
61.88%
49.24%
53.80%
46.66%
52.00%

Interés
Devengado

0.20556
0.15417
0.84792
1.02778
0.71944

Interés
Devengado

0.20556
0.15417
0.84792
1.02778
0.71944
0.09167

Valor
Tecnico
u$s
100.20556
96.15417
100.84792
101.02778
100.71944

Valor
Tecnico
u$s
100.20556
96.15417
100.84792
101.02778
100.71944
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%

Préximo
Vencimiento

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

Préximo
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




