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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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tasas letras vs forex

capitalizables	
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Délar REF. BCRA 974.83

PRICE YIELD
x 100 resid.
BOTE DOLLAR-LINKED MRZ 25 & 98890.00  -2.859%
PRECIO
ROFEX

BOTE DOLLAR-LINKED MRZ 25 = 98890.00 118200.00

4-Oct-24

MACAULAY MODIFIED

DURATION  DURATION

(afios)
0.477

DIAS
VENCMTO

(%)

0.491 101.443

TASA
DIRECTA

19.53%

PRICE

T.N.A.
40.04%

Tecnical

Value  Residual Parity
(%) (%)
100.000 100.00% 101.01%

T.EA.
43.44%

MERVAL
Code  Maturity

TV25 31-Mar-25
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Nombre

MERVAL

T4X4
T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

4-Oct-24 464.84950

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.

582.10

473.90

574.20

942.90

1929.00

1630.00

32600.00

16470.00

TIR
(%)

18.865%
0.764%
5.145%
8.227%
8.411%

10.484%

13.210%

10.532%

7-Oct-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.016
0.181
0.353
1.074
1.036
1.886
3.307
7.953

(%)

0.014
0.179
0.336
0.992
0.956
1.707
2.921
7.195

PARIDAD
(%)

99.78%
100.62%
99.69%
93.80%
93.80%
78.23%
83.28%
51.54%

Valor
Tecnico
+ CER

583.374
470.987
575.958
1005.272
2056.439
2083.700
39143.936
31957.970

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  Capital _Proximo

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

BPJ25 BOPREAL SERIE 2 [0 7.825% 0394 0365 7280%  0.00000  91.66667 91.67% 30Jun24  30-Jun-25 EEFE
BPY26 BOPREAL SERIE3  [RICCUM 14571% 1358  1.185 8599% 031667  100.31667 100.00% 30-Nov-24 31-May-26 EEEINTE)
BPOA7 BOPREAL 1A 20% [ICOOOM 8.246% 2544 2350 9267% 379167  103.79167 100.00% 31-Oct24  31-Oct27 KELTEPES
BPOB7 BOPREAL 1B 20% [ICCCTM 11.946% 2525 2.256 85.00% 379167  103.79167 100.00% 31-0ct24  31-Oct27 EELLXETS
BPOC7 BOPREAL 1C 30% [T 14.669% 251 2.190 80.00% 379167  103.79167 100.00% 31-Oct24  31-Oct27 KETFWIVS
BPOD7 BOPREAL 1D 30% [0 15.257% 2508 2.176 79.08% 379167  103.79167 100.00% 31-Oct24  31-Oct27 KECR)
CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capital _Proximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 1.006% 0395 0.399 7530%  0.00000  91.66667 91.67% 30Jun24  30Jun25

BPYSD BOPREAL SERIE 3
BPA7D BOPREAL 1A 20%
BPB7D BOPREAL 1B 20%
BPC7D BOPREAL 1C 30%
BPD7D BOPREAL 1D 30%

1M.348% 1360 1222 A0% 031667  100.31667 1.00000 30-Nov-24 31-May-26
6850% 2950 2.738 9578%  3.79167  103.79167 100.00% 31-0ct24  31-Oct2l
9344% 2500 2.749 88.03% 379167  103.79167 100.00% 31-Oct24  31-Oct2l
12621% 252 2239 83.82% 379167  103.79167 100.00% 31-Oct24  31-Oct2l
13331% 2316 2.044 83.82% 379167  103.79167 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE
Pre MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 13.796% 0541 0476
BPBID  April 30, 2026 14526% 1469 1282
BPCTD  April 30, 2027 13331% 2316 2044
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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 Devengado Tecnico ~residual Vencimiento Maturity

BPJ25 BOPREAL SERIE 2 [0 0.149% 0394 0394 74.96%  0.00000 8333333 83.33% 30.Sep24 30Jun25 FIETN
BPY26 BOPREAL SERIE3  [EICCUM 12.135% 1360 1212 8854%  0.31667  100.31667 100.00% 30-Nov-24 31-May-26 EEEINTE)
BPOA7 BOPREAL 1A 20% [ICOOM 7.012% 2550 2.383 95.42% 379167  103.79167 100.00% 31-Oct24  31-Oct27 KELTEPES
BPOB7 BOPREAL 1B 20% [ICECM 10.660% 2532 2.288 87.61% 379167  103.79167 100.00% 31-0ct24  31-Oct27 EELLXETS
BPOC7 BOPREAL 1C 30% [T 13.345% 2518 2.221 82.48% 379167  103.79167 100.00% 31-Oct24  31-Oct27 KETFWINS
BPOD7 BOPREAL 1D 30% (IO 13.924% 2515  2.207 81.43% 379167  103.79167 100.00% 31-Oct24  31-0ct27 KECN)
CODIGO Precio MAC  MOD PRECIO Interés  Valor  Capital _Proximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 [EET 1.006% 0395 0399 7530%  0.00000 8333333 83.33% 30.Sep24 30Jun25

BPYSD BOPREAL SERIE 3 CEWTON 11.344% 1360 1222 031667 100.31667 1.00000 30.Nov24 31.May-26
| BPA7D BOPREAL 1A 20% COPTMN 6.850% 2950 2738 379167 103.79167 100.00% 31-Oct24  31-Oct27

BPB7D BOPREAL 1B 20% COETAN 9.344% 2963 2738 88.03% 379167 10379167 100.00% 31.0ct24  31.0ct2l

BPC7D BOPREAL 1C 30% DO 11.810% 2571 2299 83.82% 379167  103.79167 100.00% 31-Oct24  31-Oct2l

BPD7D BOPREAL 1D 30% [T 12.829%  2.360  2.091 8315% 379167  103.79167 100.00% 31-0ct24  31-Oct2l

EJERCICIO_OPCION DE RESCATE

Precio MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 VT 13.796% 0.541 0476 1241506 5212

BPB7D
BPC7D  April 30, 2027

13.075% 1506 1332
12444% 2361 2.100
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copico
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CIA GRAL DE COMBUST CLASE 17 EUSS.
MASTELLONEHNOS. Clase G en USS.
CRESUD CLASEXLIN
(GENNEIAS.A.CLASE 31 ENUSS.

ARCOR 5.A..CCLASEXVIILEN USS

RSA CLASEXIV ENUSS.
~AER2000 CLASE1 8.50% Vto.2031

CRESUD 523 CLASE XXXV
MASTELLONE HNOS. Clase G en USS.
(GENNEIA S.A.CLASE31 ENUSS.
PAECLASE 12

CRESUD CLASEXLIN

ARCOR 5.A.L.CCLASEXVIILEN USS
1RSA CLASEXIV ENUSS.
AER02000 CLASE 18.50% Vt0.2031

41,255
130750
121,000

75,300
132000
106,200

™

3.290%
sas7%
032%
s925%
sa7%

20.273%
6.a97%

8234%
s.630%
a12%

3172%
6305%
6330%
s87%
6.972%

MAC
DUR
(afios)
0417

2116

R
2115
2630
2630
338

iR
2]

Precio
uss
)
10977
10155
620
11078
109.09

Precio

10200

10915
275

11300

10100
10955

107.45

Paridad
[2)
10159%
109.50%
100.20%
108.025%
106.42%
107.98%
107.39%

Interés
Devengado

058108
oaa333
135000
052500
410208
257639
1519

Interés
Devengado

97638
oaa333
052500
R
135000
410208
257639
158108

Valor
Tecnico
uss
380811
1002433
1013500
05250
1081021
s2.5760
1015815

Valor
Tecnico
uss
1099768
1002033
505250
R
1013500
1081021
s25760
1015819

Capital
residual
2]
3350%
100.00%
100.00%
50.00%
100.00%
3000%
100.00%

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

Préximo
Vencim.

SMar2s
310ec24
1700120
2mar25
S0ct20
220ec24
1ov2d.

Préximo
Vencim.

152um23
310ec24
225
R
170020
Eren
220ec24
Lhiov2a

Maturity

SMar2s
304un26
1727
25ep27
50027
224un28
Laug31

Maturity

15Mar25
304n26
25ep27
R
1727
500627
224un28
LAug31

Tasa
Cupén

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

Tasa
Cupén

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

rendim.
corriente

16.462%
9.975%
5.908%

11.076%
7a07%
7.85%
7.792%

rendim.
corriente

s392%

10.032%

11.155%
2.075%

soa%
7531%
7.892%
7.511%

DOLAR
IMPLICITO

120628

1,20000
120493

120968
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fecha de fecha de
concertacion li idacion
O.N. YPF - COTIZACIONES EN PESOS
precios
en pesos TIR

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%

125,900
58,140
130,900

117,180
120,500

O.N. YPF - COTIZACIONES EN DOLARES
precios
endolares TR

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%

105.75
49.50

110.50
99.05
102.00

DOLAR 1191.50 A 3500 974.83
MOD Interés Valor
DUR Precio Paridad Devengado Tecnico

%) %) uss uss
0.759 105.665 103.95% 1.65278 101.6528
0.679 48.796 104.26% 0.64615 46.8000
2.639 109.862 107.23% 2.45000 102.4500
5.486 98.347 98.19% 0.15556 100.1556
1.204 101.133 99.48% 1.66667 101.6667
0177 IEEZZI  0.00% 0.00000  0.9948

MOD
DUR

(%)
0.748

0697
2647
5.499
1213

105.750
49.500

110.500
99.050
102.000

105.28%

105.77%
107.86%
98.90%
100.00%

Interés
Devengado
uss
1.65278
0.64615
245000
0.15556
1.66667

Valor
Tecnico
uSs
101.6528
46.8000
102.4500
100.1556
101.6667

Capital Proximo Tasa rendim.
residual Vencimiento Maturity  Cupon corriente
(%)
100.00%  28-Jan-25  28-Jul-25  8.500%
46.15% 12Nov-24  12Feb-26  9.000%
100.00%  31-Dec-24  30-Jun-26  9.000%
100.00%  31-Mar-25 30-Sep-33 7.000%
100.00% 8Feb-25 8Feb-26  5.000%
100.00% 10-Nov-24 10-Feb-25 0.000%

Proximo Tasa  rendim.
Vencimiento Maturity  Cupon  corriente

28Jan25  28Jul25  8.500%

12Nov24  12Feb26  9.000%

31Dec24  30Jun26  9.000%

31Mar25  30.Sep33  7.000%

8Feb25  8Feb26  5.000%

DOLAR
IMPLICITO

1,190.54
117455
1,184.62
1,183.04
1,181.37
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LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS
FECHA 4-Oct-24 CAPI L

ESPECIE PRECIO VCMTO VCMTO DIAS REND.DIR

51404 130.89 14-Oct-24 15-Apr-24 131.902 10 0.77% 27.84%
$3104 100.94 31-Oct-24 11-Sep-24 104.390 27 3.42% 45.57%
S29N4 126.83 29-Nov-24 30-Apr-24 134.983 56 6.43% 41.33%
$13D4 117.15 13-Dec-24 26-Jun-24 126.832 70 8.26% 42.50%
S17ES 116.50 17-Jan-25 11-Jul-24 132.151 105 13.43% 46.06%
S31E5 150.34 31-Jan-25 25-Mar-24 172.653 119 14.84% 44.90%
S14F5 103.60 14-Feb-25 11-Sep-24 121.550 133 17.33% 46.90%
S28F5 133.05 28-Feb-25 15-Apr-24 158.288 147 18.97% 46.45%
$14M5 103.70 14-Mar-25 11-Sep-24 126.290 161 21.78% 48.71%
S$31M5 125.59 31-Mar-25 30-Apr-24 155.582 178 23.88% 48.30%
S16A5 103.75 16-Apr-25 11-Sep-24 131.550 194 26.80% 49.72%
S28A5 102.00 28-Apr-25 11-Sep-24 131.490 206 28.91% 50.53%
$30Y5 102.20 30-May-25 11-Sep-24 137.040 238 34.09% 51.56%
$18I5 108.10 18-Jun-25 14-Aug-24 148.080 257 36.98% 51.81%
S$31L5 102.60 31-Jul-25 11-Sep-24 148.700 300 44.93% 53.92%
$1285 104.86 12-Sep-25 11-Sep-24 159.390 343 52.00% 54.58%
$30S5 103.10 30-Sep-25 11-Sep-24 160.570 361 55.74% 55.59%





image1.png
fecha de

fecha de

concertacion liquidacion
4-Oct-24 7-Oct-24 DOLAR MEP 1191.50
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
AL29 BONAR 2029 1% 21.112%  2.095 1.730 66.13%
AL30 BONAR 2030 STEP UP 21.220%  2.432  2.006 61.61%
AL35 BONAR 2035 STEP UP 16.201%  6.169 5.309 50.65%
AE38 BONAR 2038 STEP UP 16.057% 5562 4.792 54.14%
AL41 BONAR 2041 STEP UP 15.749%  6.236 5484 47.00%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GD29 GLOBALES 2029 1% 19.364% 2123 68.19%
GD30 GLOBALES 2030 STEP UP 19.953%  2.432 63.22%
GD35 GLOBALES 2035 STEP UP 15.986%  6.186 51.24%
GD38 GLOBALES 2038 STEP UP 15.537%  5.598 55.71%
GD41 GLOBALES 2041 STEP UP 15.334%  6.287 48.09%
GD46 GLOBALES 2046 STEP UP 14.910%  5.529 53.59%

Interés
Devengado

0.24722
0.18542
1.01979
1.23611
0.86528

Interés
Devengado

0.24722
0.18542
1.01979
1.23611
0.86528
1.01979

Valor
Tecnico
u$s
100.2472
96.1854
101.0198
101.2361
100.8653

Valor
Tecnico
u$s
100.2472
96.1854
101.0198
101.2361
100.8653
101.0198

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

4-Oct-24 7-Oct-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR

BONAR 2029 STEP UP 20.560%
BONAR 2030 STEP UP 21.028%
BONAR 2030 STEP UP 15.984%
BONAR 2030 STEP UP 15.683%
BONAR 2030 STEP UP 15.666%

MAC
DUR
(afios)
2107
2.439
6.209
5.602
6.361

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

18.495%
19.694%
15.836%
15.325%
15.261%
14.691%

MAC
DUR
(afios)
2141
2.470
6.220
5.638
6.415
5.056

DUR
(%)
1.747
2.015
5.353
4.842
5.500

DUR
(%)
1.807
2.063
5.370
4.889
5.566
5.054

Paridad
(%)
66.74%
61.82%
51.03%
55.11%
47.20%

Paridad
(%)
69.23%
63.52%
51.43%
56.07%
48.27%
52.98%

Interés
Devengado

0.24444
0.18333
1.00833
1.22222
0.85556

Interés
Devengado

0.24444
0.18333
1.00833
1.22222
0.85556
0.09167

Valor  Capital
Tecnico  residual
u$s (%)
100.24444 100.00%
96.18333  96.00%
101.00833 100.00%
101.22222 100.00%
100.85556 100.00%

Valor  Capital
Tecnico  residual
u$s (%)
100.24444 100.00%
96.18333  96.00%
101.00833 100.00%
101.22222 100.00%
100.85556 100.00%
100.09167 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




