BONOS – INFORME SEMANAL 13/12/2024
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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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MACAULAY MODIFIED Valor Préximo
Nombre ESPECIE PRECIO TR DURATION DURATION PARIDAD Tecnico  Vencim. Maturity
MERVAL x 100 NOM. (%) (afios) (%) (%) +CER
T2X5 BONCER 02/2025 4.25% 632.60 2.274% 0.142 0.139 100.26%  630.961 19-Feb-24 14-Feb-25
TX25 BONCER 03/2024 1.40% 1075.00 3.183% 0.872 0.845 98.88% 1087.153 9-May-25 9-Nov-25
TX26 BONCER 03/2026 2.00% 1687.50 7.794% 1.095 1.016 76.01% 2220.123 9-May-25 9-Nov-26
TX28 BONCER 03/2028 2.25% 1583.00 10.075% 1.972 1.792 70.42% 2247.948 9-May-25 9-Nov-28
DICP DISC. PESOS 38855.00 10.818% 3.269 2.950 90.32% 43018.215 31-Dec-24 31-Dec-33
PARP PARPESOS 21100.00 8.518% 7.950 7.326 60.58% 34830.050 31-Mar-25 31-Dec-38
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GD35
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GD41
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fecha de fecha de
concertacion liquidacion
20-Dec-24 23-Dec-24 DOLARMEP | 1145.73
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
BONAR 2029 1% 11.647% 2.046 1.833 80.63%
BONAR 2030 STEP UP 12.204%  2.437 2170 76.55%
BONAR 2035 STEP UP 11.388%  6.334 5.686 67.20%
BONAR 2038 STEP UP 11.381%  5.837 5.241 69.59%
BONAR 2041 STEP UP 10.905%  6.656 6.154 63.47%
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR DUR DUR Precio Paridad
(aftos) (%) us$ (%)
GLOBALES 2029 1% 10.928%  2.059 81.70%
GLOBALES 2030 STEP UP 11.437%  2.437 78.00%
GLOBALES 2035 STEP UP 11.392%  6.333 67.18%
GLOBALES 2038 STEP UP 11.144%  5.853 70.64%
GLOBALES 2041 STEP UP 10.863%  6.662 63.64%
GLOBALES 2046 STEP UP 26.258%  3.672 36.07%

Interés
Devengado

0.45833
0.34375
1.89063
2.29167
1.60417

Interés
Devengado

0.45833
0.34375
1.89063
2.29167
1.60417
1.89063

Valor
Tecnico
u$s
100.4583
96.3438
101.8906
102.2917
101.6042

Valor
Tecnico
u$s
100.4583
96.3438
101.8906
102.2917
101.6042
101.8906

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

‘GD29D
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GD41D
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fecha de

concertacion
20-Dec-24 23-Dec-24
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$ TR
BONAR 2029 STEP UP 11.866%
BONAR 2030 STEP UP 11.613%
BONAR 2030 STEP UP 11.298%
BONAR 2030 STEP UP 11.079%
BONAR 2030 STEP UP 10.896%

MAC
DUR
(afios)
2.061
2474
6.372
5.890
6.846

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

10.486%
11.372%
11.247%
10.762%
10.795%
10.986%

MAC
DUR
(afios)
2.087
2.480
6.376
5.925
6.861
5.068

DUR
(%)

Paridad
(%)
80.15%
77.55%
67.28%
70.63%
63.43%

Paridad
(%)
82.24%
77.96%
67.48%
71.83%
63.82%
40.48%

Interés
Devengado

0.43889
0.32017
1.81042
2.19444
1.53611

Interés
Devengado

0.43889
0.32017
1.81042
2.19444
1.53611
68.02000

Valor
Tecnico
u$s
100.43889
96.32917
101.81042
102.19444
101.53611

Valor
Tecnico
u$s
100.43889
96.32917
101.81042
102.19444
101.53611
168.02000

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
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9-Jan-25
9-Jan-25
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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




