CUADROS DE BONOS ARGENTINOS AL 10/10/2024
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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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Descripción generada automáticamente]


BONOS DOLLAR-LINKED
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BONOS EN PESOS CON CER
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BOPREAL
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OBLIGACIONES NEGOCIABLES
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O.N. YPF
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Descripción generada automáticamente con confianza media]
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Délar REF. BCRA 979.42 11-Oct-24

MACAULAY MODIFIED Tecnical MERVAL
PRICE YIELD DURATION DURATION PRICE Value Residual  Parity Code Maturity
100 resid. (afios) (%) (%) (%)
BOTE DOLLAR-LINKED MRZ 25 | 99550.00  -3.391% 0.458 0.474 101.642  100.000 100.00% 101.20% TV25 31-Mar-25
PRECIO DIAS TASA
ROFEX VENCMTO DIRECTA T.N.A. T.EA.

BOTE DOLLAR-LINKED MRZ 25 = 99550.00 116800.00 171 17.33% 36.99%  39.99%
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Nombre
MERVAL

T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

10-Oct-24 468.69030

ESPECIE

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.

477.50

580.40

950.00

1923.00

1612.00

32895.00

16195.00

TIR
(%)

1.247%
4.620%
8.435%
9.770%
11.737%
13.265%
10.909%

14-Oct-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.164
0.337
1.057
1.013
1.851
3.286
7.895

(%)

0.162
0.322
0.975
0.923
1.657
2.901
7.118

PARIDAD
(%)

100.48%
99.88%
93.71%
92.71%
76.70%
83.25%
50.24%

Valor
Tecnico
+ CER

475.210
581.126
1013.813
2074.116
2101.697
39511.410
32232.954

Préximo
Vencim.

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

Maturity

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 ds
concertacién liquidacion

T

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

conico Precio MAC MOD PRECIO Interés  Valor  Cay
% s TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ25 BOPREAL SERIE 2 [SITl 12011% 0381 0340 71.81%  0.00000 91.66667 91.67% 30Jun24  30Jun-25 EEIVEETY
BPY26 BOPREAL SERIE3  [RIECUUM 13.027% 1343 1.8 87.77% 036667 10036667 100.00% 30-Nov-24 31-May-26 EFEEXVE)
BPOAT BOPREAL 1A 20% [IPTM 8703% 2525 2323 91.74% 387500 10387500 100.00% 31.0ct24  31.0ct27 KEPIRTE)
BPOB7 BOPREAL 1B 20% LI 11.410% 2512 2254 86.21% 387500 103.87500 100.00% 31.0ct24  31.0ct27 [EPIRIT
BPOC7 BOPREAL 1C 30% LN 13.965% 2498 2192 8146% 387500 10387500 100.00% 31.0ct24  31.0ct27 KEEERILY
BPOD7 BOPREAL 1D 30% LIS 14.549% 2495 2178 80.43% 387500 103.87500 100.00% 31.0ct24  31.0ct27 KAPINLTY
|cobico MAC  MOD PRECIO Interés  Valor  Capital _Proximo
% TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ5D BOPREAL SERIE 2 A267% 0380 0397 76.25%  0.00000 91.66667 91.67% 30Jun2d4  30Jun25
BPYGD BOPREAL SERIE 3 9.403% 1345 1229 91.70% 036667  100.36667 1.00000 30Nov-24 31-May-26
BPATD BOPREAL 1A 20% 6.632% 2950 2737 96.30% 387500 10387500 100.00% 31.0ct24  31.0ct27
BPB7D BOPREAL 1B 20% 8230% 2578 2748 90.45% 387500 10387500 100.00% 31-0ct24  31.0ct27
BPC7D BOPREAL 1C 30% 11.403% 2511 2254 86.24% 387500 10387500 100.00% 31.0ct24  31.0ct27
BPD7D BOPREAL 1D 30% 12001% 2305 2058 86.24% 387500 10387500 100.00% 31-0ct24  31.0ct2l
EJERCICIO OPCION DE RESCATE
MAC  MOD
TR DUR  DUR
BPATD 9502% 0538 0492
BPB7D 1M.24% 1479 1330

BPCTD  April 30, 2027 1M143% 2348 2113
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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Pre MAC  MOD PRECIO Interés  Valor  Capital _Proximo

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

BPJ25 BOPREAL SERIE 2 [EI0 0.411% 0378 0378 7497% 000000 8333333 83.33% 30Sep24 30Jun25 EETVRCTS
BPY26 BOPREAL SERIE3  [ETRCIUM 10.223% 1347 1222 91.64%  0.36667  100.36667 100.00% 30-Nov-24 31.May-26 EEEXKE]
BPOA7 BOPREAL 1A 20% [IPCOM 6.866% 2535 2372 95.78%  3.87500  103.87500 100.00% 31-Oct24  31-Oct27 EEPEETED
BPOB7 BOPREAL 1B 20% (OO0 9.518% 2521 2302 90.01%  3.87500  103.87500 100.00% 31-Oct24  31-Oct27 EEPLELT
BPOC7 BOPREAL 1C 30% [N 12.019% 2508 2.239 85.05%  3.87500 103.87500 100.00% 31-Oct24  31-Oct27 EELLETY
BPOD7 BOPREAL 1D 30% [ICIOM 12591% 2505 2.225 83.97%  3.87500 103.87500 100.00% 31-Oct24  31-Oct27 KRPIAITY
CODIGO MAC  MOD PRECIO Interés  Valor  Capital Préximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 4267% 0380 0397 7625%  0.00000 8333333 83.33% 30.Sep24 30Jun25

BPYSD BOPREAL SERIE 3 9.403% 1345 1229 91.70%  0.36667  100.36667 1.00000 30-Nov-24 31-May-26

BPA7D BOPREAL 1A 20% 5967% 2949 2736 9630%  3.87500  103.87500 100.00% 31-Oct24  31-Oct2l

BPB7D BOPREAL 1B 20% 8230% 2962 2736 90.45%  3.87500  103.87500 100.00% 31-Oct24  31-Oct2l

BPC7D BOPREAL 1C 30% 10.619% 2560 2314 86.24%  3.87500  103.87500 100.00% 31-Oct24  31-Oct2l

BPD7D BOPREAL 1D 30% 1245% 2345 2091 84.43% 387500  103.87500 100.00% 31-Oct24  31-Oct2l

MAC  MOD

TR DUR  DUR
9502% 0538 0492
1M133% 1491 1342
11.143% 2348 2113

FECHA EJERCICIO
BPATD  April 30, 2025

BPB7D
BPC7TD  April 30, 2027
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CODIGO
NV

PNMCO
TLC50
TIC70
MGC30
MGC10
TsC20

CODIGO
NV

PNMCD
TLCSD
TLCID
TICTD
MGC3D
MGC3D
MGC1D
TsC2D
YPF

fecha de.

concertacion liguidacion
10-0ct-24. 14-0ct24

COTIZACIONES EN PESOS

precios MAC
en pesos TR DUR

PAE 7.25% 07/2025 118,000

TECO 8.50% 08//2025 41,115

TECPETROL 2026 5.98% 120,950

PAMPA 9.25t 042029 132,850

PAMPA 7.50% 0172021 126,550

TGS 6.75% 05/2025 127,700

COTIZACIONES EN DOLARES

precios MAC

endolares TR DUR

63 3 (aitos)
PAE 7.25% 07/2025 105.00
TECO 8.50% 08//2025 35.95
TECO 8.00% 07/2026 107.00
TECPETROL 2026 5.98% 10450
PAMPA 9.50% 12/2026 11165
PAMPA 9.25% 04/2029 105.00
PAMPA 7.50% 01/2021 10450
TGS 6.75% 05/2025 10150
TGS 6.75% 05/2025 100.00

[mep T 113381 ]

MOD

DUR Precio
(%)

[hr<l - 104.074
0788 [RRETFIE]
(RN 93723
YRl 117180
PXCEN 1115615
PEEl 112629
MOD

DUR Precio
(%)

[XEW 105.000
RN 35950
[N 107.000
EWECH 104,500
ERTTN 111.650
YN 105.000
PREISN 104,500
[YEN 101500
FYM 100.000

Paridad
(%)
102.36%
105.09%
91.12%
112.03%
109.79%
109.07%

103.27%
104.19%
150.15%
101.60%
108.20%
100.38%
102.79%
98.29%
98.24%

Interés
Devengado
uSs
167153
0.50575
285711
459931
1.66667
326250

Interés
Devengado
uSs.
167153
0.50575
1.26000
285711
319306
459931
1.66667
326250
1.79444

Valor
Tecnico
uSs.
101.6715
345058
102.8571
104.5993
101.6667
103.2625

Valor
Tecnico
uSs.
101.6715
3450575
712600
102.8571
103.1931
104.5993
101.6667
103.2625
101.7944

Capital
residual
(%)
100.00%
34.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual

(%)
100.00%

34.00%
70.00%

100.00%
100.00%
100.00%
100.00%
100.00%
100.00%

Préximo
Vencimiento

21Jan-25
6-Feb25
22.0ct24
15.0ct.24
240ct24
2Nov-24

Préximo
Venci

21Jan-25
6-Feb25
18-Jan-25
22.0ct24
8Dec24
15.0ct.24
240ct24
2Nov-24
28.Jan25

Maturity

21ul25
6-Aug-25
22.Apr-26
15.Apr29
24Jan27
2May-25

Maturity

21ul25
6-Aug-25
18-Jul-26
22.Apr-26
8Dec.26
15.Apr29
24Jan27
2May-25
28Jul25

Tasa
Cupén

7.250%
8.500%
5.980%
9.250%
7.500%
6.750%

Tasa
Cupén

7.250%
8.500%
8.000%
5.980%
9.500%
9.250%
7.500%
6.750%
8.500%

rendim.  DOLAR
corriente IMPLICITO

112381

38425
1,157.42
1,265.33
1,211.00
1,258.13
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CODIGO
NV

YCAGO
YMCHO
YMCIO
YMCJO
YMcQo

fecha de

liguidacion
14-0ct24

O.N. YPF - COTIZACIONES EN PESOS

precios MAC
en pesos TR DUR

6 (aitos)

‘CLASE XXXIX 2025 8.50% [EFTNEEG T 0.769
‘CLASE XVI 2026 9.00% 55,630 0.684
‘CLASE XVII 2029 9.00% 123,740 279
CLASE XVIlI 2033 7.00% 116,150 6. 5918
CLASE XXV 2026 5.00% 117,300 4. 1.269

93,800 24.351% [CREYS

CODIGO
NV

YCAGP
YMCHD
YMCID
YMCJD
Ymcap
YCANO2047

O.N. YPF - COTIZACIONES EN DOLARES

precios MAC
endolares TR DUR

(aitos)

‘CLASE XXXIX 2025 8.50% 106.30 0.758

CLASE XVI 2026 9.00%
‘CLASE XVII 2029 9.00%
‘CLASE XVIll 2033 7.00%
CLASE XXV 2026 5.00%
7% 15/12/2047

49.90
109.00
101.40

102.90
89.60

DOLAR 113381 A 3500 979.42
MOD Interés Valor
DUR Precio Paridad Devengado Tecnico
%) (%) uss uss
0.754 106.896 105.01% 1.79444 101.7944
0.669 49.065 104.68% 0.71538 46.8692
2613 109.136 106.37% 2.60000 102.6000
5.545 102.442 102.16% 0.27222 100.2722
1.210 103.456 101.68% 1.75000 101.7500
0.156 0.00%  0.00000 1.0168
MOD Interés Valor
DUR Precio Devengado Tecnico
(%) uss uss
0.738 106.300 105.81% 1.79444 101.7944
0.690 49.900 106.47% 0.71538 46.8692
261 109.000 106.24% 2.60000 102.6000
5.526 101.400 101.12% 0.27222 100.2722
1.205 102.900 100.00% 1.75000 101.7500
9918 [ TI ) 87.57% 231389 102.3139

Capital  Préximo
residual Vencimiento Maturity
(%)

100.00% 28Jan25  28-Jul25
46.15%  12Nov24 12Feb26
100.00% 31Dec24  30-Jun26
100.00% 31Mar25  30-Sep-33
100.00% 8.Feb25  8Feb26

100.00% 10-Nov-24

Capital

residual Maturity
(%)

100.00% 28.9u.25
46.15% 12Feb26
100.00% 30Jun26
100.00% 30-Sep-33
100.00% 8.Feb.26

100.00%

10-Feb-25 0.000%

15-Dec-47 7.000%

Tasa  rendim. DOLAR
Cupén  corriente IMPLICITO
8.500% 1,140.47
9.000% 1,114.83
9.000% 1,135.23
7.000% 1,145.46
5.000% 1,139.94

Tasa  rendim.
Cupén  corriente
8.500%
9.000%

9.000%
7.000%
5.000%
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FECHA
ESPECIE
s3104
S29N4
513D4
S17E5
S31E5
S14F5
S28F5
514M5
S31M5
S16A5
S16Y5.
S28A5
S30Y5.
51815
s305
3115
529G5
51255
$30S5

LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS

PRECIO
101.75
127.95
118.29
119.00
151.45
104.60
134.40
104.85
126.81
105.00
105.98
103.95
104.00
110.50
105.00
105.00
108.50
107.19
105.99

11-Oct-24
VCMTO
31-0ct-24
29-Nov-24
13-Dec-24
17-lan-25
31-Jan-25
14-Feb-25
28-Feb-25
14-Mar-25
31-Mar-25
16-Apr-25
16-Apr-25
28-Apr-25
30-May-25
18-Jun-25
30-Jun-25
31-Jul-25
29-Aug-25
12-Sep-25
30-Sep-25

11-Sep-24
30-Apr-24
26-Jun-24
11-1ul-24
25-Mar-24
11-Sep-24
15-Apr-24
11-Sep-24
30-Apr-24
13-Sep-24
11-Sep-24
11-Sep-24
11-Sep-24
14-Aug-24
28-Aug-24
11-Sep-24
28-Aug-24
11-Sep-24
11-Sep-24

CAPIT. AL
VCMTO
104.390
134.983
126.832
132.151
172.653
121.550
158.288
126.290
155.582
131.550
131.550
131.490
137.040
148.080
146.980
148.700
158.100
159.390
160.570

DIAS
20
a9
63
98
112
126
140
154
171
187
187
199
231
250
262
203
322
336
354

REND.DIR
2.59%
5.50%
7.22%
11.05%
14.00%
16.20%
17.77%
20.45%
22.69%
25.29%
24.13%
26.49%
31.77%
34.01%
39.98%
41.62%
45.71%
48.70%
51.50%

41.26%
40.60%
45.00%
46.30%
45.70%
47.80%
47.77%
48.68%
46.45%
47.93%
49.51%
48.97%
54.94%
51.14%
51.11%
52.18%
52.37%
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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
10-Oct-24 14-Oct-24 DOLARMEP | 1133.81
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 18.187% 2126 1.799 69.83%
BONAR 2030 STEP UP 19.224%  2.461 2.064 64.35%
BONAR 2035 STEP UP 14.654%  6.274 5.472 55.14%
BONAR 2038 STEP UP 21.472% 3.739  3.078 57.45%
BONAR 2041 STEP UP 18.482%  4.644 3977 51.78%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
GLOBALES 2029 1% 16.212%  2.160 72.40%
GLOBALES 2030 STEP UP 18.005%  2.461 66.01%
GLOBALES 2035 STEP UP 14.596%  6.279 55.32%
GLOBALES 2038 STEP UP 19.863%  3.977 59.52%
GLOBALES 2041 STEP UP 18.144%  4.751 51.82%
GLOBALES 2046 STEP UP 16.909%  6.925 36.35%

Interés
Devengado

0.26389
0.19792
1.08854
1.31944
0.92361

Interés
Devengado

0.26389
0.19792
1.08854
1.31944
0.92361
1.08854

Valor
Tecnico
u$s
100.2639
96.1979
101.0885
101.3194
100.9236

Valor
Tecnico
u$s
100.2639
96.1979
101.0885
101.3194
100.9236
101.0885

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

10-Oct-24 14-Oct-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR

BONAR 2029 STEP UP 18.121%
BONAR 2030 STEP UP 19.198%
BONAR 2030 STEP UP 14.707%
BONAR 2030 STEP UP 14.812%
BONAR 2030 STEP UP 14.072%

MAC
DUR
(afios)
2136
2.470
6.296
5.678
6.567

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

16.247%
17.684%
14.453%
13.970%
13.857%
12.461%

MAC
DUR
(afios)
2.168
2.506
6.316
5.765
6.597
5.308

DUR
(%)
1.808
2.072
5.489
4.946
5.757

DUR
(%)
1.865
2.129
5.518
5.058
5.794
5.573

Paridad
(%)
69.82%
64.30%
54.74%
57.56%
51.69%

Paridad
(%)
72.27%
66.38%
55.51%
60.04%
52.33%
59.65%

Interés
Devengado

0.25556
0.19167
1.05417
1.27778
0.89444

Interés
Devengado

0.25556
0.19167
1.05417
1.27778
0.89444
0.09167

Valor
Tecnico
u$s
100.25556
96.19167
101.05417
101.27778
100.89444

Valor
Tecnico
u$s
100.25556
96.19167
101.05417
101.27778
100.89444
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




