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BONOS EN DOLARES COTIZADOS EN PESOS
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OBLIGACIONES NEGOCIABLES


[image: Interfaz de usuario gráfica, Gráfico, Aplicación, Tabla, Excel

Descripción generada automáticamente]







O.N. YPF



[image: Interfaz de usuario gráfica, Tabla, Excel

Descripción generada automáticamente]










[image: ]












tasas letras vs forex

lecaps	


21	35	70	84	98	112	126	143	159	171	189	203	222	234	265	280	294	308	326	0.35960075022830573	0.35329316510603931	0.38440987819685046	0.35168269935012558	0.36405845456004993	0.35360532527338989	0.3668436638415194	0.36290404697523415	0.37635487755921337	0.38720960461323961	0.37759230842804326	0.38491893358065959	0.38112841782566553	0.38027479520903357	0.38897956518900567	0.39888501742160259	0.39146877448809247	0.39212400502723083	0.39521135163880194	forex	

23	54	85	113	144	174	205	235	266	297	327	358	0.3393111213917227	0.35146519737967175	0.3719959375036907	0.35925898946971929	0.35061706707711532	0.34280841911908927	0.32850196600741349	0.32086609968945812	0.32479436897805647	0.31679979883151937	0.31238584296166405	0.30580451525854113	dias


tasas




image3.png
Nombre
MERVAL

T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

Nov-24 486.04970

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.

496.85

604.80

1002.00

1581.50

1524.00

36730.00

20190.00

TIR
(%)

-1.541%
4.124%
6.257%
9.458%
9.507%
11.041%
8.477%

11-Nov-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.085
0.258
0.987
1.205
2.094
3.358
8.071

(%)

0.086
0.247
0.929
1.101
1.912
3.025
7.440

PARIDAD
(%)

100.49%
100.03%
95.87%
74.15%
70.59%
89.26%
60.32%

Valor Préximo
Tecnico  Vencim.
+ CER

494.417 13-Dec-24
604.628 19-Feb-24
1045.186 9-May-25
2132.929 9-May-25
2159.033 9-May-25
41151.033 31-Dec-24
33472.154 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 liquidacién
I
BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

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

Capital

BPJ25 BOPREAL SERIE 2 [GE 3690% 0342 0329 65.85%  0.00000  91.66667 91.67% 30Jun24  30-Jun-25 EEFENE]
BPY26 BOPREAL SERIE3  [RIVOTM 11335% 1264 1.135 9034%  0.60000  100.60000 100.00% 30-Nov-24 31-May-26 EEFTXEI)
BPOA7 BOPREAL 1A 20% [ITEM 7.820% 2560 2.374 9358%  0.16667  100.16667 100.00% 30-Apr25 31.0ct27 KEFYEI()

| BPOB7 BOPREAL 1B 20% [T 9.831% 2554 2326 26% 016667 10016667 100.00% 30-Apr25 31.0ct27 KEPIACLC)

BPOC7 BOPREAL 1C 30% [0 11.813% 2549 2279 8528%  0.16667  100.16667 100.00% 30-Apr25 31.0ct27 KECTATTS
BPOD7 BOPREAL 1D 30% EOIEOM 12.157% 2548 2.272 8462%  0.16667  100.16667 100.00% 30-Apr25 31.0ct27 KRPINEL)
CODIGO MAC  MOD PRECIO Interés  Valor  Capital
NV TR DUR DUR DOLARES Paridad Devengado Tecnico residual Maturity
BPJ5D BOPREAL SERIE 2 3580% 0341 0354 67.50%  0.00000  91.66667 91.67% 30Jun24  30Jun25
BPYSD BOPREAL SERIE 3 8898% 1266 1.162 92.90%  0.60000  100.60000 1.00000 30-Nov-24 31-May-26
BPA7D BOPREAL 1A 20% 6597% 2946 2733 96.35%  0.16667  100.16667 100.00% 30-Apr25 31.Oct2l
BPB7D BOPREAL 1B 20% 7.560% 2615 2745 9175%  0.16667  100.16667 100.00% 30-Apr25 31.0ct27
BPC7D BOPREAL 1C 30% 0207% 255 2315 88.34%  0.16667  100.16667 100.00% 30-Apr25 31.0ct27
BPD7D BOPREAL 1D 30% 10.785% 2335 2108 88.34%  0.16667  100.16667 100.00% 30-Apr25 31.0ct2l

EJERCICIO_OPCION DE RESCATE
Pre MAC  MOD
FECHA EJERCICIO uss TR DUR  DUR
BPATD  April 30, 2025 13.821%  0.466  0.409
BPBID  April 30, 2026 13.676%  1.400 1232
BPCTD  April 30, 2027 12159% 2268 2.022
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BONOS PARA LA RECONTRUCCION DE UNA ARGENTINA LIBRE

fecha de

coDIGO Precio MAC  MOD
% s TR DUR DUR
BPJ25 BOPREAL SERIE 2 [GEM 3411% 0384 035
BPY25 BOPREAL SERIE3  [EIVOIIM 9.215% 1265 1.159
BPOA7 BOPREAL 1A 20% 6.801% 2562 2399
BPOB7 BOPREAL 1B 20% 8791% 2557 2350
BPOC7 BOPREAL 1C 30% LU0 10752% 255 2304
BPOD7 BOPREAL 1D 30% FIOEON 11.092% 2551 229
CODIGO MAC  MOD
| cnv TR DUR  DUR
| BPJSD BOPREAL SERIE 2 3500% 0341 0354
BPY6D BOPREAL SERIE 3 8.898% 1266 1162
BPA7D BOPREAL 1A 20% 6.597% 2946 2733

| BPBD BOPREAL 18 20% 7560% 2615 2745
BPC7D BOPREAL 1C 30% 0207% 255 2315

| BPD7D BOPREAL 1D 30% 10785% 2335 2108

EJERCICIO_OPCION DE RESCATE

: Precio MAC  MOD
: FECHA EJERCICIO uss TR DUR DUR
| BPATD  April 30,2025 13.821% 0466  0.409
BPBID  April 30,2026 13676% 1400 1232
BPCTD  April 30, 2027 12159% 2268 2.022

PRECIO
DOLARES

PRECIO
DOLARES

Paridad

67.47%
92.56%
95.89%
91.46%
87.38%
86.70%

Paridad

67.50%
92.90%
96.35%
91.75%
88.34%
88.34%

Interés
Devengado

0.00000
0.60000
0.16667
0.16667
0.16667
0.16667

Interés
Devengado

0.00000
0.60000
0.16667
0.16667
0.16667
0.16667

Valor
Tecnico

91.66667
100.60000
10016667
10016667
10016667
100.16667

Valor
Tecnico

91.66667
100.60000
10016667
10016667
10016667
100.16667

Cay

residual Vencimiento Maturity

91.67%
100.00%
100.00%
100.00%
100.00%
100.00%

Capital
residual

91.67%
1.00000
100.00%
100.00%
100.00%
100.00%

30-Jun-24
30-Nov-24
30-Apr-25
30-Apr-25
30-Apr-25
30-Apr-25

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

1129.630
1126.050
1124.870

1126.659
1117.866
1124.799
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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

precios
pesos

123,500
11500

71,390
108500
101,200
121,950

precios
n dolares

5.920%
se7%
6365%

12.038%

21567%
6.405%

479%
6259%
an
s265%

s179%

1.701%

12.008%
6a16%

107.90

Interés
Devengado

127750
191667
102083
075625
340278
oase72

Interés
Devengado

151667
075625
340278
oaso72

Valor
Tecnico
uss
1012775
1019167
L0208
1007563

1002597

Valor
Tecnico
uss
110,958
1012775
L0208
R
1019167
1007563

1002597

Capital
residual
[2)
100.00%
100.00%
50.00%
100.00%
3000%
100.00%

Capital
residual
2]
100.00%

Préximo
Vencim.

310ec24
17125
2Mar25
25
220ec24
1en25

Préximo
Vencim.

152um23
310ec24
225
R
17125
25
220ec24
1en25

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

10.021%
s922%
11.082%

a923%
7818%
7.575%

rendim.
corriente

5.355%

10.069%

11.098%
a.629%

s.865%
9.061%
7778%
7.57%

DOLAR
IMPLICITO
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fecha de fecha de
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O.N. YPF - COTIZACIONES EN PESOS
precios MAC
en pesos TIR DUR
3 (aiios)
Eresoall T o B
el e [ B

93,800 69.274% [LRIY4

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

CLASE XXXIX 2025 8.50%
CLASE XVI 2026 9.00% 48.77
‘CLASE XVII 2029 9.00% 108.65
‘CLASE XVIll 2033 7.00% 100.35
CLASE XXV 2026 5.00% 102.50

7% 1511212047 89.60

105.50

DOLAR 1130.20 997.25
MOD Valor
DUR Precio Paridad Devengado Tecnico
%) %) uss
0.670 106.256 103.71% 102.4556
2.529 108.919 105.44% 103.3000
5.432 100.867 100.05% 100.8167
1.117 99.75% 102.1389
0.089 0.00% 0.9975
MOD Valor
DUR Precio Paridad Devengado Tecnico
%) (%) uss
0.655 105.500 105.46% 102.4556
2.156 48.770 48.53% 38.4615
2.525 108.650 105.18% 103.3000
5.423 100.350 99.54% 100.8167
1123 102.500 100.00% 102.1389
EXTEN 89600 87.11% 102.8583

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

100.00%

residual

(%)
100.00%

38.46%
100.00%
100.00%
100.00%

100.00%

Préximo

Vencimiento

28Jan-25
12.Feb-25
31Dec-24
31Mar25

8Feb25

15-Dec-24

Proximo

Vencimiento Maturity
28Jan25  28-Jul25
31Dec24  30-Jun26
31Mar-25  30-Sep-33
8Feb25  8Feb26

10-Nov-24

Tasa
Cupén

8.500%
9.000%
7.000%
5.000%

10-Feb-25 0.000%

Maturity

28.0ul25
12Feb26
30Jun-26
30-Sep-33
8.Feb-26

Tasa
Cupén

8.500%
9.000%
9.000%
7.000%
5.000%

15-Dec-47 7.000%

DOLAR
corriente  IMPLICITO

1,138.29
1,133.00
1,136.02
1,123.41
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FECHA
ESPECIE
S29N4
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S28A5
S16V5
S30V5
s1815
s3005
S31L5
S15G5
529G5
s1255

LETRA DEL TESORO NACIONAL CAPITALIZABLE EN PESOS

PRECIO
132.21
122.62
122.96
159.56
110.59
142.60
111.92
135.98
112.80
11135
114.51
112.60
119.90
117.85
115.60
112.75
119.80
119.35
118.25

8-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
21

ghiEsean

17

o

BEREGEREY

REND.DIR
2.10%
3.43%
7.47%
8.21%
9.91%

11.00%
12.84%
14.42%
16.62%
18.39%
19.82%
21.71%
23.50%
24.72%
28.63%
31.02%
31.97%
33.55%
35.79%

35.96%
35.33%
38.44%
35.17%
36.41%
35.36%
36.68%
36.29%
37.64%
38.72%
37.76%
38.49%
38.11%
38.03%
38.90%
39.89%
39.15%
39.21%
39.52%

T.EA.
43.45%
42.22%
45.63%
40.87%
42.18%
40.51%
41.90%
41.02%
42.33%
43.39%
41.80%
42.36%
41.49%
41.13%
41.46%
42.23%
41.11%
40.89%
40.85%
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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
8-Nov-24 11-Nov-24 DOLARMEP | 1130.20
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 13.977% 2421 1.861 76.26%
BONAR 2030 STEP UP 15.808%  2.465 2.129 69.98%
BONAR 2035 STEP UP 12.895%  6.334 5.610 61.21%
BONAR 2038 STEP UP 21.472% 3342 2751 64.02%
BONAR 2041 STEP UP 18.482%  4.168 3570 57.55%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
GLOBALES 2029 1% 13.198%  2.134 77.38%
GLOBALES 2030 STEP UP 13.822%  2.465 73.06%
GLOBALES 2035 STEP UP 12.776%  6.343 61.62%
GLOBALES 2038 STEP UP 19.863%  3.559 66.21%
GLOBALES 2041 STEP UP 18.144%  4.274 57.45%
GLOBALES 2046 STEP UP 16.909%  6.905 36.24%

Interés
Devengado

0.34167
0.25625
1.40938
1.70833
1.19583

Interés
Devengado

0.34167
0.25625
1.40938
1.70833
1.19583
1.40938

Valor
Tecnico
u$s
100.3417
96.2563
101.4094
101.7083
101.1958

Valor
Tecnico
u$s
100.3417
96.2563
101.4094
101.7083
101.1958
101.4094

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




image2.png
CODIGO|
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

CODIGO|
CNV

‘GD29D
GD30D
GD35D
GD38D
GD41D
‘GD46D

fecha de

concertacion

8-Nov-24 11-Nov-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR

BONAR 2029 STEP UP 14.466%
BONAR 2030 STEP UP 15.803%
BONAR 2030 STEP UP 12.884%
BONAR 2030 STEP UP 12.665%
BONAR 2030 STEP UP 12.541%

MAC
DUR
(afios)
2115
2.468
6.352
5818
6.701

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

13.414%
13.951%
12.826%
12.174%
12.442%
11.626%

MAC
DUR
(afios)
2133
2514
6.357
5.871
6.716
5.104

DUR
(%)
1.848
2131
5.627
5.164
5.955

DUR
(%)
1.881
2.206
5.634
5.234
5.973
5.503

Paridad
(%)
75.54%
69.96%
61.05%
64.61%
56.97%

Paridad
(%)
77.04%
72.83%
61.24%
66.28%
57.31%
63.96%

Interés
Devengado

0.33889
0.25417
1.39792
1.69444
1.18611

Interés
Devengado

0.33889
0.25417
1.39792
1.69444
1.18611
1.39792

Valor
Tecnico
u$s
100.33889
96.25417
101.39792
101.69444
101.18611

Valor
Tecnico
u$s
100.33889
96.25417
101.39792
101.69444
101.18611
101.39792

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




