Cuadros de bonos argentinos al 06/12/2024
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BONOS EN DOLARES COTIZADOS EN PESOS
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BONOS EN DOLARES COTIZADOS EN DOLARES
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BONOS EN PESOS CON CER
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Nombre
MERVAL

T5X4
T2X5
TX25
TX26
TX28

DICP
PARP

Dec-24 500.27930

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.

510.60

622.20

1035.00

1650.00

1549.50

37750.00

20280.00

TIR
(%)

2.944%
6.213%
6.387%
8.819%
10.560%
11.368%
8.895%

9-Dec-24

MACAULAY MODIFIED

DURATION DURATION

(afios)

0.008
0.181
0.910
1.130
2.005
3.269
7.949

(%)

0.008
0.170
0.856
1.039
1.813
2935
7.300

PARIDAD
(%)

100.01%
99.65%
96.10%
75.04%
69.61%
88.73%
58.78%

Valor
Tecnico
+ CER

510.545
624.365
1076.956
2198.787
2226.129
42543.841
34498.765

Préximo
Vencim.

13-Dec-24
19-Feb-24
9-May-25
9-May-25
9-May-25
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




image1.png
fecha de fecha de
concertacion liquidacion
7-Dec-24 9-Dec-24 DOLAR MEP 1071.29
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
AL29 BONAR 2029 1% 13.976% 2.043 1.793 76.97%
AL30 BONAR 2030 STEP UP 14311% 2425 2121 72.98%
AL35 BONAR 2035 STEP UP 12.212%  6.309 5.623 63.97%
AE38 BONAR 2038 STEP UP 21.472%  3.222 2.652 66.09%
AL41 BONAR 2041 STEP UP 18.482%  3.969  3.400 60.26%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
CODIGO precios MAC  MOD
CNV en pesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)

GD29 GLOBALES 2029 1% 12.660%  2.067 78.83%
GD30 GLOBALES 2030 STEP UP 13.378%  2.425 74.45%
GD35 GLOBALES 2035 STEP UP 12.207%  6.310 63.99%
GD38 GLOBALES 2038 STEP UP 19.863%  3.448 67.97%
GD41 GLOBALES 2041 STEP UP 18.144%  4.094 59.80%
GD46 GLOBALES 2046 STEP UP 16.909%  6.881 36.12%

Interés
Devengado

0.41944
0.31458
1.73021
2.09722
1.46806

Interés
Devengado

0.41944
0.31458
1.73021
2.09722
1.46806
1.73021

Valor
Tecnico
u$s
100.4194
96.3146
101.7302
102.0972
101.4681

Valor
Tecnico
u$s
100.4194
96.3146
101.7302
102.0972
101.4681
101.7302

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

6-Dec-24 9-Dec-24

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR

BONAR 2029 STEP UP 12.889%
BONAR 2030 STEP UP 15.876%
BONAR 2030 STEP UP 11.801%
BONAR 2030 STEP UP 11.861%
BONAR 2030 STEP UP 11.398%

MAC
DUR
(afios)
2.065
2.389
6.357
5.827
6.793

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

11.469%
12.480%
11.748%
11.373%
11.451%
10.933%

MAC
DUR
(afios)
2,001
2474
6.361
5.880
6.785
5111

DUR
(%)

Paridad
(%)
78.47%
70.60%
65.28%
67.70%
61.40%

Paridad
(%)
80.56%
75.90%
65.47%
69.45%
61.21%
66.80%

Interés
Devengado

0.41667
0.31250
1.71875
2.08333
1.45833

Interés
Devengado

0.41667
0.31250
1.71875
2.08333
1.45833
1.71875

Valor
Tecnico
u$s
100.41667
96.31250
101.71875
102.08333
101.45833

Valor
Tecnico
u$s
100.41667
96.31250
101.71875
102.08333
101.45833
101.71875

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




