


Cuadros de bonos argentinos al 27/09/2024

[bookmark: _Hlk509739808][bookmark: _Hlk509252922][bookmark: _Hlk504921026]
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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OBLIGACIONES NEGOCIABLES
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Délar REF. BCRA
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YIELD
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PRICE
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(%)
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Nombre
MERVAL

T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

27-Sep-24 460.40840

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.

577.20

468.90

568.00

942.50

1898.00

1565.00

32375.00

15600.00

TIR
(%)

4.873%
1.199%
5.228%
7.174%
8.931%
12.201%
13.036%
11.128%

30-Sep-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.036
0.200
0.373
1.093
1.053
1.880
3.334
7.911

(%)

0.034
0.198
0.354
1.020
0.966
1.675
2.950
7.119

PARIDAD
(%)

99.97%
100.60%
99.65%
94.69%
93.22%
75.86%
83.60%
49.30%

Valor
Tecnico
+ CER

577.360
466.107
569.987
995.398
2036.007
2062.898
38726.691
31641.909

Préximo
Vencim.

14-Oct-24
13-Dec-24
19-Feb-24
9-Nov-24
9-Nov-24
9-Nov-24
31-Dec-24
31-Mar-25

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

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

BPJ25 BOPREAL SERIE 2 ETEl 5517% 0414 0392 7335%  0.00000 7500000 75.00% 31-Oct24  30-Jun-25 EIZETH
BPY26 BOPREAL SERIE3  [RIVIFIM 15.115% 1377  1.19% 8521% 025833  100.25833 100.00% 30-Nov-24 31-May-26 FFTCXT)
BPOA7 BOPREAL 1A 20% [UOTM 8.559% 2562 2.360 91.93% 369444  103.69444 100.00% 31-Oct24  31-Oct27 EPITNIES
BPOB7 BOPREAL 1B 20% [LCEN 12774% 2540 2252 83.41% 369444  103.69444 100.00% 31-Oct24  31-0ct27 EPI/XITS
BPOC7 BOPREAL 1C 30% [CTOM 15.761% 2524 2.180 78.08% 369444  103.69444 100.00% 31-Oct24  31-0ct27 REEXTT)
BPOD7 BOPREAL 1D 30% EEEOOM 16.273% 2521  2.169 T121% 369444 103.69444 100.00% 31-Oct24  31-0ct27 KRN
CODIGO MAC  MOD PRECIO Interés  Valor  Capital

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Maturity

BPJ5D BOPREAL SERIE 2 1302% 0413 0.408 7460%  0.00000 7500000 75.00% 31-Oct24  30-Jun25

BPYSD BOPREAL SERIE 3 13679% 1378 1212 86.70% 025833 100.25833 1.00000 30-Nov-24 31-May-26

BPA7D BOPREAL 1A 20% 7645% 2952 2739 93.94% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

BPB7D BOPREAL 1B 20% 10.714% 2603 2751 85.15% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

BPC7D BOPREAL 1C 30% 14601% 2530 2208 80.09% 369444  103.69444 100.00% 31-Oct24  31-Oct2l

BPD7D BOPREAL 1D 30% 15.49% 2321 2015 80.09% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

MAC  MOD

TR DUR  DUR
17.479% 0560 0477
16.985%  1.486 1270
15.494% 2321 2.015

FECHA EJERCICIO
BPATD  April 30, 2025

| BPB7D April 30, 2026
BPCTD  April 30, 2027
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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 T 0695% 0413 0.411 7479%  0.00000 7500000 75.00% 31-0ct24  30-Jun-25 EIZETH
BPY26 BOPREAL SERIE3  [RIVIFIM 13.502% 1378 1214 86.89%  0.25833  100.25833 100.00% 30-Nov-24 31.May-26 KFTKT)
BPOA7 BOPREAL 1A 20% EUCTM 7.739% 2566 2.382 93.74% 369444  103.69444 100.00% 31-Oct24  31-Oct27 EPIINIES
BPOB7 BOPREAL 1B 20% [LCEOM 11.915% 2545 2274 85.05% 369444  103.69444 100.00% 31-Oct24  31-Oct27 EPI/XITS
BPOC7 BOPREAL 1C 30% IO 14.874% 2529 2.201 7961% 369444  103.69444 100.00% 31-Oct24  31-0ct27 REEETT)
BPOD7 BOPREAL 1D 30% ECEOOM 15.381% 2526 2.189 7873% 369444  103.69444 100.00% 31-Oct24  31-0ct27 KPICKIN)
CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capital _Proximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 1302% 0413 0.408 7460%  0.00000 7500000 75.00% 31-Oct24  30-Jun25
| BPY6D BOPREAL SERIE 3 13679% 1378 1212 86.70% 025833 100.25833 1.00000 30-Nov-24 31-May-26

BPA7D BOPREAL 1A 20% 7645% 2952 2739 93.94% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

BPB7D BOPREAL 1B 20% 10.714% 2965 2739 85.15% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

BPC7D BOPREAL 1C 30% 13743% 2582 2210 80.09% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

BPD7D BOPREAL 1D 30% 15576% 2371 2.051 78.42% 369444  103.69444 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE

Preci MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 DRTM 17.479% 0560 0477 1216526 3341«
BPB7D 15.459% 1524 1320
BPC7D 14.555% 2374  2.072
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copico precios MAC Interés Valor Capital  Préximo Tasa  rendim.  DOLAR
o on pesos I DUR Devengado Tecmico  residual  Vencim.  Maturity  Cupén corriente IMPLICITO
uss 2]
CP170  CIA GRALDE COMBUST CLASE 17 ENUSS. 41300 6.430% oassso  3usass  33s0%  smar2s  sma2s  ssoox [EETEE
MTCG0  MASTELLONEHNOS. Clase G en USS. 196 608 10726 003042 1000304  100.00%  31Dec2d  30uum2s  lossox [EETRICH
TLCIO  TELECOMCLASE13% ENUSS 12700  3376% 105.08 L1356 71135  7000%  lsdm2s  1sou26  s000% [MERSCA
MGCS0  PAMPA ENERGIA CLASE S EN USS 131200 as78% 10851 25819 1029815 10000%  8Dec2s  &Dec2s  ssook [MEREEN
5440 CRESUD CLASEXLIN 121980 6308 10088 123333 1012333 10000%  170c24  174n27  000% [ETEN
GNCKO  GENNEIAS.A. CLASE31ENUSS 78510 7.569% e 04292 604229 c000%  2mar2s  2sep2s  s7s0% [EETRES
PNDCO  PAECLASE12 135000 3979% n16s 3743 1038274 10000%  310c2a  30apr27  sazsk [MERTES
RCCIO  ARCORS.A.LCCLASEXVIIIENUSS 133000 6a19% 11000 39067 1035417 10000% 02t 90c2  sosox [MESR
IRCFO  IRSA CLASEXIV EN USS 107110 20505% 859 240625 824063 8000%  22Dec24  22um2s  7.000% [MEET
ARCIO  AERO2000 CLASE 18.50% Vto.2031 130000 6912% 107.52 lal667  10La167  10000%  itov2e  1Aug3l  ssoox [RRAUEH
copico Interés Valor Capital  Préximo Tasa  rendim.
o Paridad  Devengado Tecnico  residual  Vencim.  Maturity  Cupon  corriente
uss 2]
CS37D CRESUD 523 CLASEXXOXVI a.822% s247%  omesta 1098694 10000%  1swn23  1sMaws  ssoos OGS
MTCGD  MASTELLONEHNOS. lase G enUSS. sass% 10s63% 003042 1000304 10000%  31Dec2a  30dun2s  1lossox [NECLIY
TICID  TELECOM CLASE 185% ENUSS sas2% w73sk  1assss  7L13se  7000%  1skn2s  1sduos  sooos [MERECH
MGCSD  PAMPA ENERGIA CLASE S EN USS a.009% 1061e% 20819 1029815  10000%  8Dec2a  &Dec2s  ssoos [MEET
GNCXD  GENNEIAS.A. CLASE31ENUSS aa2% 103a3%  0a2: 04229 10000%  2Mar2s  2sep27  a750% [ETRE
PNDCD  PAECLASELZ 2635% FIE ] wossox  saves  l0sm7a s000%  310c2s  30Ap27  saasw [ERIEH
CS44D CRESUD CLASEXLIN 6296% UM soers 123333 101233 10000%  170c24 174027 6000% [T
RCCID  ARCORS.A.LCCLASEXVINENUSS 6113% PO iosssx  3sale7 1035417 10000%  soce2s  50w27  sason [EEUCA
IRCFD  IRSA CLASEXIVENUSS 6119% [0 10ss3% 2405 saa063  s000%  220ec2a  24un2s  7.000% [EETEH
ARCID  AERO2000 CLASE 18.50% Vto.2031 6.530% PUATIN 10625% 141657 1004167  10000%  1Nov2a  lAug31  ss00x [ERTIY
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O.N. YPF - COTIZACIONES EN PESOS

CODIGO precios MAC
NV en pesos TR DUR
YCAGO CLASE XXXIX 2025 8.50% 125,500
YMCHO CLASE XVI 2026 9.00% BE
YMCIO CLASE XVII 2029 9.00% 129,

YMCJO CLASE XVIIl 2033 7.00% 117,
YMCQO CLASE XXV 2026 5.00% 121,500

93,800

O.N. YPF - COTIZACIONES EN DOLARES

CODIGO precios MAC

NV en dolares TR DUR
YCAGP CLASE XXXIX 2025 8.50% 104.75
YMCHD CLASE XVI 2026 9.00% 48.00
YMCID CLASE XVII 2029 9.00% 107.85
YMCJD CLASE XVIll 2033 7.00% 97.80

YMCQD CLASE XXV 2026 5.00% 101.00

DOLAR 1209.11 A 3500 970.58
MOoD Interés Valor
DUR Precio Paridad Devengado Tecnico

(%) ) uss uss
0.761 103.795 102.27% 1.48750 101.4875
0.675 47.829 102.37% 0.56538 46.7192
2.621 107.401 105.01% 2.27500 102.2750
5.480 97.001 96.98% 0.01944 100.0194
1.218 100.487 98.93% 1.56944 101.5694

0.00% 0.00000 0.9893

MOoD Interés Valor
DUR Precio Paridad Devengado Tecnico

(%) () uss uss
0.758 104.750 104.31% 1.48750 101.4875
0.679 48.000 102.74% 0.56538 46.7192
2633 107.850 105.45% 2.27500 102.2750
5.496 97.800 97.78% 0.01944 100.0194
1.223 101.000 100.00% 1.56944 101.5694

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

100.00%

Capital
residual

(%)
100.00%

46.15%
100.00%
100.00%
100.00%

Préximo
Vencimiento

28Jan-25
12-Nov-24
31Dec24
31Mar25

8Feb25

10-Nov-24

Préximo
Vencimiento

28Jan-25
12-Nov-24
31Dec-24
31Mar25

8.Feb25

Maturity

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

Maturity

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

Tasa
Cupén

8.500%
9.000%
9.000%
7.000%
5.000%

rendim.  DOLAR
corriente IMPLICITO

1,198.09
1,204.79
1,204.08
1,199.24
1,202.97
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LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS

30-Sep-24 113.142
14-Oct-24 131.902

29-Nov-24 134.983
13-Dec-24 126.832
17-Jan-25 132.151
31-Jan-25 172.653
14-Feb-25 121.550
28-Feb-25 158.288
14-Mar-25 126.290
31-Mar-25 155.582
16-Apr-25 131.550

$1285 101.94 12-Sep-25 159.390 350 56.36% 57.97%
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fecha de fecha de
concertacion liquidacion
27-Sep-24 30-Sep-24 DOLARMEP | 1227.74
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
cobiGo precios MAC  MOD
<\ enpesos TR DUR DUR Precio Paridad
(afios) (%) us$ (%)
AL29 BONAR 2029 1% 23.849% 2071 1672 62.89%
AL30 BONAR 2030 STEP UP 23.297%  2.405  1.950 58.91%
AL35 BONAR 2035 STEP UP 17.116% 6116 5222 48.17%
AE38 BONAR 2038 STEP UP 21.472% 4232 3.484 50.86%
AL41 BONAR 2041 STEP UP 18.482% 5.418 4640 44.44%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
cobiGo precios MAC  MOD
<\ enpesos TR DUR DUR Precio Paridad
(afios) (%) uss (%)

GD29 GLOBALES 2029 1% 21.456%  2.109 65.51%
GD30 GLOBALES 2030 STEP UP 21.806%  2.405 60.67%
GD35 GLOBALES 2035 STEP UP 16.988%  6.126 48.50%
GD38 GLOBALES 2038 STEP UP 19.863%  4.470 53.07%
GD41  GLOBALES 2041 STEP UP 18.144%  5.367 45.94%
GD46 GLOBALES 2046 STEP UP 16.909%  6.935 36.41%

Interés
Devengado

0.22778
0.17083
0.93958
1.13889
0.79722

Interés
Devengado

0.22778
0.17083
0.93958
1.13889
0.79722
0.93958

Valor
Tecnico
u$s
100.2278
96.1708
100.9396
101.1389
100.7972

Valor
Tecnico
u$s
100.2278
96.1708
100.9396
101.1389
100.7972
100.9396

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
27-Sep-24 30-Sep-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
uss TR
BONAR 2029 STEP UP 22.540%
BONAR 2030 STEP UP 21.955%
BONAR 2030 STEP UP 16.817%
BONAR 2030 STEP UP 16.957%
BONAR 2030 STEP UP 16.177%

MAC
DUR
(afios)
2.102
2.449
6.472
5.505
6.322

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

20.771%
20.837%
16.588%
16.221%
15.824%
14.857%

MAC
DUR
(afios)
2431
2474
6.190
5.576
6.368
5.037

DUR
(%)
1.716
2.008
5.283
4.707
5.441

DUR
(%)
1.764
2.047
5.309
4.798
5.498
5.019

Paridad
(%)
64.16%
60.34%
48.67%
51.71%
45.75%

Paridad
(%)
66.17%
61.72%
49.26%
53.55%
46.65%
52.54%

Interés
Devengado

0.21667
0.16042
0.89375
1.08333
0.75833

Interés
Devengado

0.21667
0.16042
0.89375
1.08333
0.75833
0.09167

Valor
Tecnico
u$s
100.21667
96.16042
100.89375
101.08333
100.75833

Valor
Tecnico
u$s
100.21667
96.16042
100.89375
101.08333
100.75833
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




