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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 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

25-Oct-24 478.43150

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.

485.90

582.50

939.50

1933.50

1604.00

32550.00

16025.00

TIR
(%)

4.281%

11.488%
12.237%
11.943%
13.625%
14.554%
11.407%

28-Oct-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.123
0.296
1.016
0.963
1.783
3.175
7.803

(%)

0.118
0.265
0.905
0.860
1.569
2771
7.004

PARIDAD
(%)

99.99%
98.02%
90.73%
91.25%
74.70%
80.52%
48.67%

Valor
Tecnico
+ CER

485.934
594.247
1035.484
2118.973
2147.3711
40422.539
32925.201

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 de fecha d
concertacion liqui n

T

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

CODIGO Precio MAC  MOD PRECIO Interés  Valor  Cay
NV s R DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ25 BOPREAL SERIE 2 [CEl 2731% 0338 0329 7432%  0.00000  91.66667 91.67% 30Jun24  30-Jun-25 EEIYEI]
BPY26 BOPREAL SERIE3  [RIVEVM 11.985% 1302  1.163 89.28% 049167  100.49167 100.00% 30Nov-24 31May-26 KFECNTE)
BPOA7 BOPREAL 1A 20% [IECTM 7.953% 2488 2.305 408333 104.08333 100.00% 31-Oct24  31-Oct27 EEVEXCIS
BPOB7 BOPREAL 1B 20% [ITTM 9.938% 2478 2254 408333 104.08333 100.00% 31-Oct24  31-Oct27 KRVIRILY
BPOC7 BOPREAL 1C 30% [IZIEOM 12.700% 2464 2.186 408333 104.08333 100.00% 31-Oct24  31-Oct27 ERECKIA
BPOD7 BOPREAL 1D 30% [N 13.302% 2460 2.172 408333 104.08333 100.00% 31-Oct24  31-Oct-27 KRECNEI]

CODIGO MAC  MOD PRECIO Interés  Valor  Capital
NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual
| BPJSD BOPREAL SERIE 2 3470% 0339 0.351 7590%  0.00000  91.66667 91.67%
BPYSD BOPREAL SERIE 3 9.852% 1303 1187 9155%  0.49167  100.49167 1.00000

BPA7D BOPREAL 1A 20%
| BPB7D BOPREAL 1B 20%

BPC7D BOPREAL 1C 30%
| BPD7D BOPREAL 1D 30%

7.022% 2947 2734 95.49%  4.08333  104.08333 100.00%
7.806% 2539 2745 91.47% 408333 104.08333 100.00%
11.543% 2470 2214 86.18%  4.08333  104.08333 100.00%
12166% 2263 2017 86.18%  4.08333  104.08333 100.00%

EJERCICIO_OPCION DE RESCATE

: Precio MAC  MOD

‘ FECHA EJERCICIO uss TR DUR DUR

| BPATD April 30, 2025 11.830%  0.492  0.440
BPBID A 10542% 1439 1301
BPCTD  April 30, 2027 11.288% 2307 2073
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fecha de
concertacién

BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

fecha de

liquidacion

CODIGO Precio MAC  MOD
NV s R DUR  DUR
BPJ25 BOPREAL SERIE 2 [CE 3300% 0339 0350
BPY26 BOPREAL SERIE3  [RIVEVM 11.032% 1305 1.176
BPOA7 BOPREAL 1A 20% [IECTM 7.069% 2493 2328
BPOB7 BOPREAL 1B 20% [ITTM 9.034% 2483 2217
BPOC7 BOPREAL 1C 30% [IZIEOM 11.769% 2468 2.208
BPOD7 BOPREAL 1D 30% [T 12.364% 2465 2.194
CODIGO MAC  MOD
NV TR DUR  DUR
BPJ5D BOPREAL SERIE 2 3470% 0339 0.351
BPYSD BOPREAL SERIE 3 9.852% 1303 1187
BPA7D BOPREAL 1A 20% 6335% 2947 2734
BPB7D BOPREAL 1B 20% 7.806% 2959 2734
BPC7D BOPREAL 1C 30% 10.743% 2518 2274
BPD7D BOPREAL 1D 30% 11.803% 2305 2062
EJERCICIO_OPCION DE RESCATE
Preci MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 99, 11.830%  0.492 0440
BPBID  April 30, 2026 10450% 1450 1313
BPCTD  April 30, 2027 11.288% 2307 2073

PRECIO
DOLARES

PRECIO
DOLARES

Paridad

75.85%
91.13%
95.39%
91.16%
85.75%
84.64%

Paridad

75.90%
91.55%
95.49%
91.47%
86.18%
85.21%

Interés
Devengado

0.00000
0.49167
4.08333
4.08333
4.08333
4.08333

Interés
Devengado

0.00000
0.49167
4.08333
4.08333
4.08333
4.08333

Valor
Tecnico

Capital

8333333 83.33%
100.49167 100.00%
104.08333 100.00%
104.08333 100.00%
104.08333 100.00%
104.08333 100.00%

Capital
residual

Valor
Tecr

8333333
100.49167
104.08333
104.08333
104.08333
104.08333

83.33%
1.00000
100.00%
100.00%
100.00%
100.00%

Préximo

30-Sep-24
30-Nov-24
31-0ct-24
31-0ct-24
31-0ct-24
31-0ct-24

Préximo

30-Sep-24
30-Nov-24
31-0ct-24
31-0ct-24
31-0ct-24
31-0ct-24

residual Vencimiento Maturity

30Jun-25
31.May-26
31-0ct-27
31-0ct27
31-0ct27
31-0ct27

30Jun-25
31.May-26
31-0ct-27
31-0ct27
31-0ct27
31-0ct27

1144.269
1139.705
1143.892

1141176
1139.242
1136.451
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Jechace

copico precios MAC Interés Valor Capital  Préximo Tasa  rendim.  DOLAR
o pesos NENRIY DR DR precio  ariad  Dovengedo Teemeo | rosuual  Vemem.  Mauriy | Cupon  comem  IMPLCHO
(afos) G _uss 2] uss [2)
MTCGO  MASTELLONEHNOS. lase G en USS. [CETl 15t e ECEONI ioacx  ossos 1008321 10000%  31Dec2a  304un26 10050 [EETETEA
S840 CRESUD CLASEXLIIN [IEEUPEIEOR 200 107 BETRSN 10133% 170000 1017000 10000%  17dan2s  17n27  6000% XTI
GNCKO  GENNEIAS.A. CLASE31EN USS DU MNTVR 10 1397 BRI 103.2% 083125 608313 6000%  2Mar2s  25ep27 850w [EETRYES
RCCIO  ARCORS.A.LCCLASEXVINIENUSS FOETUNVINVOR ocio  oau [BEFERN  eooow  04se33 1004583 10000%  9Apr2s 5027 s2sox [ERTE
IRCFO  IRSA CLASEXIV EN USS 100550 22735% [EEECTINEERERN o7 10570% o8l sa0%68  80.00%  22Dec2d  22um2s  7.000% [NEECRA
ARCIO  AERO2000 CLASE 18.50% Vto.2031 [ITOMMYCM a5 aasi [EUOAN 1073a% 20773 1000778 10000%  iNoves  lawgal  so0% [RAETS)
copico MAC Interés Valor Capital  Préximo Tasa  rendim.
o DUR Precio Devengado Tecmico  residual  Vencim.  Maturity | Cupén corriente
(aios) uss [Z
CS37D CRESUD 523 CLASEXXOXVI 0371 10250 1029722 1102972 10000%  isan2s  1smaas  ssoos O
MTCGD  MASTELLONEHNOS. lase G enUSS. 1sa1 1075 oss0s 1008821 31Dec2t  30mm2s  10550% [EEVREIS
GNCXD  GENNEIAS.A. CLASE31ENUSS coux  [EEVEN & oss  e0sars 2mar2s  25ep27  aysox [EETRESH
PUDCD  PAECLASEL2 acore  EECERMPTE oo R R sner: s sask [MERPIY
CS44D CRESUD CLASEXLIN PR 2050 1901 [RETTENS 17000 1017000 wan2s w2 eooos [
RCCID  ARCORS.A.LCCLASEXVINENUSS PEDORN 26 2357 RO oassss 100583 sap2s  som2s  sasox [MEYSEN
IRCFD  IRSA CLASEXIVENUSS nsx  EXTEEETE 57 soss1  saoses 220ec21  22um2s 7.000% [REEUT
ARCID | ABROZ000 LASE 1 8.50% Ve 2051 3375 3190 [RETIET 207778 | 1020778 1hov2s  1Aug31  8.500% (R
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CODIGO
NV

YCAGO
YMCHO

YMCIO
YMCJO
YMcQo

CODIGO
NV

YCAGP
YMCHD
YMCID
YMCJD
Ymcap

'YCANO2047

fecha de. fecha de.

concertacion liquidacién
| Coymm| = T
ON. YPF - COTIZACIONES EN PESOS
precios. MAC  MOD Interés Valor
en pesos. TR DUR DUR Precio Paridad Devengado Tecnico
3 (afios) (%) (%) u$s. uss
(CLASE XXXIX 2025 8.50% 119,560 5.417% 0.690 104.426 102.23% 2.14861 102.1486
‘CLASE XVI 2026 9.00% 5550 418 0613 [TV 103.08% 088846  47.0423
‘CLASE XVII 2029 9.00% 123,000 7.509% 2.541 107.430 104.33% 2.97500 102.9750
(CLASE XVIIl 2033 7.00% 113,550 7.372% 5.440 99.176 98.62% 0.56389 100.5639
CLASE XXV 2026 5.00% 115,000 765 ERITN  100.443 9B51% 195833 101.9583
93,800 0.108 0.00%  0.00000 0.9851
ON. YPF - COTIZACIONES EN DOLARES
precios. MAC  MOD Interés Valor
en dolares TR DUR DUR Precio Paridad Devengado Tecnico
(aiios) (%) (%) u$s. u$s.
(CLASE XXXIX 2025 8.50% 104.70 0717 0.683 104.700 104.70% 2.14861 102.1486
‘CLASE XVI 2026 9.00% 4830 2185 [ERTEI) 4825% 08846 47.0423
CLASE XVl 2029 9.00% 108.90 2567 [EITEIN) 105.75% 297500  102.9750
‘CLASE XVIll 2033 7.00% 10080 74 V2N 100500 10023% 056389 1005639
CLASE XXV 2026 5.00% 10200 63 RN 102.000 10000% 195833 101.9583
7% 15/12/2047 89.60 8. 9.850 [N} 87.32%  2.60556 102.6056

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%

100.00%

Préximo
Vencimiento

28Jan-25
12-Nov-24
31Dec24
31Mar25
8Feb25

10-Nov-24

Vencimiento

28Jan-25
12-Nov-24
31Dec-24
31Mar25
8Feb25
15-Dec-24

Tasa
Maturity  Cupén

280ul25  8.500%
12Feb26  9.000%
30Jun26  9.000%
30.Sep33  7.000%
8Feb26  5.000%

10-Feb-25 0.000%

Tasa
Maturity  Cupén

280ul25  8.500%
12Feb26  9.000%
30Jun26  9.000%
30-Sep33  7.000%
8Feb-26  5.000%
15-Dec-47 7.000%

rendim.

DOLAR

corriente  IMPLICITO

0.000%

corriente.

1,141.93
1,149.48
1,129.48
1,126.49
112145
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S31L5
529G5
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LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS

PRECIO
103.04
129.68
119.86
119.30
154.28
106.68
FEYAT)
107.40
129.96
107.68
108.65
105.95
106.60
112.98
105.00
109.00
111.95
111.45
110.37

25-Oct-24
VCMTO
31-0ct-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-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
3
£
49
84
98

112
126
140
157
173
173

SR G

REND.
1.31%
4.09%
5.82%

10.77%
11.91%
13.94%
15.45%
17.59%
19.72%
22.17%
21.08%
24.11%
28.56%
31.07%
39.98%
36.42%
41.22%
43.01%
45.48%

IR

78.61%
42.06%
42.73%
46.17%
43.75%
44.80%
44.15%
45.23%
45.21%
46.13%
43.86%
46.91%
47.37%
47.39%
58.04%
47.00%
48.18%
48.09%
48.16%

T.EA.

120.75%

51.89%
52.37%
55.98%
52.05%
53.00%
51.63%
52.56%
51.94%
52.57%
49.71%
53.13%
52.58%
51.96%
64.05%
50.13%
50.54%
50.01%
49.55%
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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
25-Oct-24 28-Oct-24 DOLAR MEP | 1144.93
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 16.567% 2113 1.812 72.36%
BONAR 2030 STEP UP 16.874% 2475 2.118 68.04%
BONAR 2035 STEP UP 14.004% 6284 5512 57.36%
BONAR 2038 STEP UP 21.472%  3.546  2.919 60.43%
BONAR 2041 STEP UP 18.482%  4.556  3.902 52.70%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
GLOBALES 2029 1% 14713%  2.144 74.86%
GLOBALES 2030 STEP UP 15.277%  2.475 70.41%
GLOBALES 2035 STEP UP 13.939%  6.289 57.57%
GLOBALES 2038 STEP UP 19.863%  3.785 62.36%
GLOBALES 2041 STEP UP 18.144%  4.636 53.02%
GLOBALES 2046 STEP UP 16.909%  6.913 36.29%

Interés
Devengado

0.30556
0.22917
1.26042
1.52778
1.06944

Interés
Devengado

0.30556
0.22917
1.26042
1.52778
1.06944
1.26042

Valor
Tecnico
u$s
100.3056
96.2292
101.2604
101.5278
101.0694

Valor
Tecnico
u$s
100.3056
96.2292
101.2604
101.5278
101.0694
101.2604

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

25-Oct-24 28-Oct-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR

BONAR 2029 STEP UP 16.300%
BONAR 2030 STEP UP 15.097%
BONAR 2030 STEP UP 13.854%
BONAR 2030 STEP UP 13.796%
BONAR 2030 STEP UP 13.701%

MAC
DUR
(afios)
2120
2522
6.314
5.736
6.572

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

14.401%
15.435%
13.823%
13.360%
13.637%
13.002%

MAC
DUR
(afios)
2.153
2513
6.317
5.781
6.581
4.979

DUR
(%)
1.823
2.191
5.546
5.040
5.780

DUR
(%)
1.882
2177
5.550
5.100
5.791
5.192

Paridad
(%)
72.67%
70.67%
57.63%
60.80%
53.04%

Paridad
(%)
75.27%
70.15%
57.73%
62.16%
53.24%
59.24%

Interés
Devengado

0.30278
0.22708
1.24896
1.51389
1.05972

Interés
Devengado

0.30278
0.22708
1.24896
1.51389
1.05972
1.24896

Valor
Tecnico
u$s
100.30278
96.22708
101.24896
101.51389
101.05972

Valor
Tecnico
u$s
100.30278
96.22708
101.24896
101.51389
101.05972
101.24896

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




