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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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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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tasas letras vs forex

lecaps	


28	42	77	91	105	119	133	150	166	178	196	210	229	241	272	287	301	0.31753237654438432	0.32852431177233005	0.38651341405609813	0.34782728395533141	0.36344728974392282	0.35771434335976315	0.37285104653525714	0.36692701000370531	0.37468945050058505	0.38061481282691395	0.37822722690763794	0.39267136450992929	0.39075973696031602	0.39340978688163247	0.40135072433881536	0.40386315272548695	0.40644180415563946	forex	

29	60	91	119	150	180	211	241	272	303	333	364	0.33313630555531454	0.3389000924292081	0.35691432338772855	0.35798488793046818	0.34902109066464998	0.35116796907822873	0.35364625458611754	0.34245701309663656	0.34266615015050622	0.33554464596951245	0.33515617962303107	0.31267919123981636	dias


tasas
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Nombre
MERVAL

T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

1-Nov-24 482.28870

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.

492.00

597.00

993.00

2004.00

1716.00

36100.00

18250.00

TIR
(%)

0.697%
5.807%
7.268%
8.964%
10.062%
11.292%
9.724%

4-Nov-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.104
0.277
0.997
0.957
1.816
3.360
7.961

(%)

0.103
0.262
0.929
0.878
1.650
3.019
7.255

PARIDAD
(%)

100.37%
99.59%
95.11%
93.79%
79.24%
88.51%
54.97%

Valor
Tecnico
+ CER

490.193
599.459
1044.075
2136.762
2165.486
40787.284
33201.900

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 de
concertacion liguidacion
ANov24 | coL 117729 |

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 GO 8942% 035 0329 64.64%  0.00000 9166667 91.67% 30Jun24  30-Jun-25 EEEXTI]
BPY26 BOPREAL SERIE3  [ICTCUM 11.863%  1.283  1.147 054167 100.54167 100.00% 30Nov-24 31May-26 EEVIXI)
BPOA7 BOPREAL 1A 20% [ICEM 9.596% 2462 2.246 0.06344  100.06944 100.00% 30-Apr-25 31.0ct27 FEIKVT)
BPOB7 BOPREAL 1B 20% (VTN 12.121% 2449 2.184 0.06344  100.06944 100.00% 30-Apr-25 31.0ct27 EFIXK?)
BPOC7 BOPREAL 1C 30% [COT 14.477% 243 2128 0.06344  100.06944 100.00% 30-Apr-25 31.0ct27 EFFKIL)
BPOD7 BOPREAL 1D 30% CITM 15292% 2432 2.109 0.06344  100.06944 100.00% 30-Apr-25 31.0ct27 [RESNULY

CODIGO Precio MAC  MOD PRECIO Interés  Valor  Cay

| cnv TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity
BPJ5D BOPREAL SERIE 2 A.378% 0360 0.365 67.00%  0.00000  91.66667 91.67% 30Jun24  30Jun25
BPYSD BOPREAL SERIE 3 9587% 1284 1472 92.00% 054167  100.54167 1.00000 30-Nov-24 31-May-26
BPA7D BOPREAL 1A 20% B587% 2947 2734 95.95%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l
BPB7D BOPREAL 1B 20% 9.820% 2512 2745 90.94%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l
BPC7D BOPREAL 1C 30% 13.042% 2444 2162 86.94%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l
BPD7D BOPREAL 1D 30% 13818% 2239 1967 86.94%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l

EJERCICIO_OPCION DE RESCATE

Preci MAC  MOD

FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 20880% 0473 0.391
BPB7D 130, 2026 1U200% 1418 1241

BPCTD  April 30, 2027 12.888% 2284 2023
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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 Mat

BPJ25 BOPREAL SERIE 2 1148% 0359 0355 66.40%  0.00000 8333333 83.33% 30.Sep24 30Jun25 EEEAITI
BPY26 BOPREAL SERIE3  [ICTCUM 10353%  1.287  1.166 9204% 054167  100.54167 100.00% 30-Nov-24 31-May-26 KEVEXE)
BPOA7 BOPREAL 1A 20% [ICETM 8.411% 2468 2276 9634%  0.06944  100.06944 100.00% 30-Apr25 31.0ct27 KEEINYFS
BPOB7 BOPREAL 1B 20% [T 10.902% 2455 2214 91.09%  0.06944  100.06944 100.00% 30-Apr25 31.0ct27 KEVEKETS
BPOC7 BOPREAL 1C 30% [COT 13.226% 2.443  2.158 8659%  0.06944  100.06944 100.00% 30-Apr25 31.0ct27 KEEIRT)
| BPOD7 BOPREAL 1D 30% T 14.031% 2439 2.139 85.11%  0.06944  100.06944 100.00% 30-Apr25 31.0ct27 KUKERK)
CODIGO MAC  MOD PRECIO Interés  Valor  Capital _Proximo

NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Vencimiento Maturity

BPJ5D BOPREAL SERIE 2 A.378% 0360 0.365 67.00%  0.00000 8333333 83.33% 30.Sep24 30Jun25

BPYSD BOPREAL SERIE 3 9587% 1284 1472 92.00% 054167  100.54167 1.00000 30-Nov-24 31-May-26

BPA7D BOPREAL 1A 20% 7.858% 2947 2734 95.95%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l

BPB7D BOPREAL 1B 20% 9.820% 2959 2734 90.94%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l

BPC7D BOPREAL 1C 30% 12.195% 2493 2222 86.94%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l

BPD7D BOPREAL 1D 30% 13461% 2282 201 8594%  0.06944  100.06944 100.00% 30-Apr25 31.0ct2l

EJERCICIO_OPCION DE RESCATE
Precio MAC  MOD
FECHA EJERCICIO uss$ TR DUR  DUR
BPATD  April 30, 2025 Ol 20880% 0473  0.391
BPBID  April 30, 2026 UM 14.147% 1430 1253
BPC7D  April 30, 2027 TN 12.888% 2284 2.023
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fecha de
concertacién

MASTELLONE HNOS. 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 CLASE1 8.50% Vto.2031

120540
115400

70550
103,300
101,000
122,000

precios
n dola

10110
107.75

242
107.30

10200
150
958
108.00

FEEBREES
FEERRELE

g

10072
6155
s812

10640

Precio

10110

10775
G

10730

10200
9130

108.00

Interés
Devengado

Interés
Devengado

ey
051975

Valor
Tecnico
uss

Capital
residual
[2)
200,00
100.00%
co00%
200,00
2000
20000

Capital
residual
2]
100.00%
20000
100.00%
000

Préximo
Vencim.

Préximo
Vencim.

152um23

30ec2s
2ae2s

Maturity

304026
1727
25ep27
50027
224un28
Laug31

Maturity

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

Tasa
Cupén

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

Tasa
Cupén

5500%
10.950%
8750%
s.25%
5.000%
8250%
7.000%
8500%

rendim.
corriente

10.412%
s.957%
1.372%

9.15%
7.90%
7.986%

rendim.
corriente

s.a40%

10.162%

11.20%
as0s%

ssa%
ase7%
7.730%
7.870%

DOLAR
IMPLICITO
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CODIGO
NV

YCAGO
YMCHO

YMCIO
YMCJO
YMcQo

CODIGO
NV

YCAGP
YMCHD
YMCID
YMCJD
Ymcap
'YCANO2047

iquidacion

O.N. YPF - COTIZACIONES EN PESOS

precios
en pesos

‘CLASE XXXIX 2025 8.50% 118,300

CLASE XVI 2026 9.00% 54,650

CLASE XVII 2029 9.00% 123,690
‘CLASE XVIll 2033 7.00% 112,350
CLASE XXV 2026 5.00% 114,270

93,800

O.N. YPF - COTIZACIONES EN DOLARES

precios
en dolares

CLASE XXXIX 2025 8.50% 104.70

CLASE XVI 2026 9.00% 48.99
‘CLASE XVII 2029 9.00% 109.20
‘CLASE XVIll 2033 7.00% 99.69
CLASE XXV 2026 5.00% 102.20

7% 151212047 89.60

DOLAR 1146.17 A 3500 992.75
MOD Interés Valor
DUR Precio Paridad Devengado Tecnico
%) (%) uss uss
0.662 103.213 100.90% 2.29028 102.2903
0.575 47.681 101.21% 0.95769 47.1115
2.536 107.916 104.65% 3.12500 103.1250
5.399 98.022 97.36% 0.68056 100.6806
1.115 99.697 97.70% 2.04167 102.0417
0.087 0.00%  0.00000 0.9770
MOD Interés Valor
DUR Paridad Devengado Tecnico
%) (%) uss uss
0.667 104.68% 2.29028 102.2903
2181 48.86% 0.95769 47.1115
2.553 105.89% 3.12500 103.1250
5.431 99.690 99.02% 0.68056 100.6806
1.139 102.200 100.00% 2.04167 102.0417
9.831 [N 87.23% 272222 1027222

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

Préximo
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%

DOLAR
corriente  IMPLICITO

1,129.89
1,115.53
1,132.69
1,126.99
1,118.10
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LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS

PRECIO
13173
12215
122.06
158.70
109.90
14155
111.00
134.95
11217
110.95
113.78
111.50
118.60
116.34
114.10
11175
118.00
117.80
116.66

1-Nov-24
VCMTO
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
28-Apr-25
16-May-25
30-May-25
18-Jun-25
30-Jun-25
31-Jul-25
15-Aug-25
29-Aug-25
12-Sep-25
30-Sep-25

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

CAPIT. AL
VCMTO
134.983
126.832
132.151
172.653
121.550
158.288
126.290
155.582
131.550
131.830
137.210
137.040
148.080
146.980
148.700
147.730
158.100
159.390
160.570

DIAS
28
a2
77
91

105
119
133
150
166
178
196
210
229
241
272
287
301
315
333

REND.DIR
2.47%
3.83%
8.27%
8.79%

10.60%
11.82%
13.77%
15.29%
17.28%
18.82%
20.59%
22.91%
24.86%
26.34%
30.32%
32.20%
33.98%
35.31%
37.64%

31.75%
32.85%
38.65%
34.78%
36.34%
35.77%
37.29%
36.69%
37.47%
38.06%
37.82%
39.27%
39.08%
39.34%
40.14%
40.39%
40.64%
40.35%
40.69%

TEA.
37.44%
38.66%
45.72%
40.22%
41.94%
40.89%
42.50%
41.37%
41.97%
42.42%
a1.72%
43.12%
42.45%
42.48%
42.68%
42.62%
42.58%
41.96%
41.93%




image1.png
fecha de

fecha de

concertacion liquidacion
1-Nov-24 4-Nov-24 DOLAR MEP 1146.17
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
AL29 BONAR 2029 1% 16.413%  2.098 1.802 72.75%
AL30 BONAR 2030 STEP UP 17.215% 2451  2.091 67.75%
AL35 BONAR 2035 STEP UP 13.830% 6.281 5518 58.02%
AE38 BONAR 2038 STEP UP 21.472%  3.504 2.884 61.13%
AL41 BONAR 2041 STEP UP 18.482%  4.458 3.819 53.84%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GD29 GLOBALES 2029 1% 15.205% 2118 74.37%
GD30 GLOBALES 2030 STEP UP 15.832%  2.451 69.76%
GD35 GLOBALES 2035 STEP UP 13.811%  6.282 58.08%
GD38 GLOBALES 2038 STEP UP 19.863%  3.754 62.85%
GD41 GLOBALES 2041 STEP UP 18.144%  4.536 54.18%
GD46 GLOBALES 2046 STEP UP 16.909%  6.911 36.27%

Interés
Devengado

0.32222
0.24167
1.32917
1.61111
1.12778

Interés
Devengado

0.32222
0.24167
1.32917
1.61111
1.12778
1.32917

Valor
Tecnico
u$s
100.3222
96.2417
101.3292
101.6111
101.1278

Valor
Tecnico
u$s
100.3222
96.2417
101.3292
101.6111
101.1278
101.3292

1

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

1-Nov-24

4-Nov-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR

BONAR 2029 STEP UP
BONAR 2030 STEP UP
BONAR 2030 STEP UP
BONAR 2030 STEP UP
BONAR 2030 STEP UP

MAC
DUR
(afios)

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

MAC
DUR
(afios)

FEERES

Interés
Devengado

Interés
Devengado

Valor
Tecnico
u$s
10031044
96-23958
10131771
10150722
10111806

Valor
Tecnico

Capital
residual
(%)
100.00%
96.00%
100.00%
100.00%
100.00%

Capital
residual
(%)
100.00%

100.00%
100.00%
100.00%
100.00%

1

Préximo
Vencimiento

Préximo
Vencimiento

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




