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LEDES Y LECER
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BONOS PROVINCIALES
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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 DOLLAR-LINKED 
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BONOS EN PESOS CON CER


[image: Tabla

Descripción generada automáticamente]






	BONOS EN PESOS CON CUPON FIJO	
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fecha de

CODIGO
CNV

AL29
AL30
AL35
AE38
AL41

CODIGO
CNV

GD29
GD30
GD35
GD38
GD41
GD46

fecha de
concertacién liquidacion
5-Aug-22 1 9-Aug-22 DOLAR ] 280.438
BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Precio
(afios) (%) __USS$
BONAR 2029 1% 43722% 3778 2628
BONAR 2030 STEP UP 33.456% 5287 3.962
BONAR 2035 STEP UP 28596% 5788 4.501
BONAR 2038 STEP UP 21472% 7920 6520
BONAR 2041 STEP UP 18482% 9223 7877
BONOS EXTERNOS DE LA REPUBLICA ARGENTINA
precios MAC  MOD
enpesos TR  DUR DUR Precio
(afios) (%) __USS$
GLOBALES 2029 1% 43576% 3582 2.495
GLOBALES 2030 STEP UP 39.479% 5287 273
GLOBALES 2035 STEP UP 27.934% 5866 4.585
GLOBALES 2038 STEP UP 19.863% 7.948 6.631
GLOBALES 2041 STEP UP 18.144% 8713 7.465
GLOBALES 2046 STEP UP 16909% 7.194 6.154

Paridad
(%)
23.02%
21.92%
2211%
26.65%
25.48%

Paridad
(%)
24.58%
24.34%
22.78%
29.76%
21.711%
36.64%

Interés
Devengado

0.08333
0.06250
0.30208
0.35417
0.29167

Interés
Devengado

0.08333
0.06250
0.30208
0.35417
0.29167
0.30208

Valor
Tecnico
us$s
100.0833
100.0625
100.3021
100.3542
100.2917

Valor
Tecnico
us$s
100.0833
100.0625
100.3021
100.3542
100.2917
100.3021

Capital  Proximo Tasa
residual Vencimiento Maturity Cupén# Cupén
(%)
100.00% 9Jul23  9Jul29 5 1.000%
100.00% 9Jul-23  9Jul30 5 0.750%
100.00% 9Jul-23  9Jul35 5 3.625%
100.00% 9Jul-23  9Jul38 5 4250%
100.00% 9Jul23  9Jul4l 5 3500%
Capital  Proximo Tasa
residual Vencimiento Maturity Cupén# Cupén
(%)
100.00% 9Jul23  9Jul29 5 1.000%
100.00% 9Jul-23  9Jul30 5 0.750%
100.00% 9Jul-23  9Jul35 5 3.625%
100.00% 9Jul-23  9Jul38 5 4250%
100.00% 9Jul-23  9Jul4l 5 3500%
100.00% 9Jul-23  9Jul46 5 3.625%

Codigo
MERVAL

AL29
AL30
AL35
AE38
AL41

Codigo
MERVAL

GD29
GD30
GD35
GD38
GD41
GD46
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CODIGO
CNV

AL29D
AL30D
AL35D
AE38D
AL41D

fecha de

fecha de

concertacion liquidacion
5-Aug-22 9-Aug-22

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA
Precio
us$

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

CODIGO BONOS EXTERNOS DE L Precio

CNV

GD29D
GD30D
GD35D
GD38D
GD41D
GD46D

GLOBALES 2029 1%

GLOBALES 2030 STEP UP
GLOBALES 2035 STEP UP
GLOBALES 2038 STEP UP
GLOBALES 2041 STEP UP
GLOBALES 2046 STEP UP

uss

TIR

43.781%
42.927%
28.608%
27.394%
23.812%

TIR

40.659%
39.000%
27.641%
24.428%
21.803%
27.267%

MAC
DUR
(afios)
3.777
3.834
5.825
5.377
6.177

MAC
DUR
(afios)
3.823
3.902
5.938
5.693
6.464
7.577

MoD
DUR
(%)
2.627
2.682
4.530
4.221
4.989

MoD
DUR
(%)
2718
2.807
4.652
4.575
5.307
6.532

Interés

Valor

Paridad Devengado Tecnico

(%)
22.98%
21.92%
21.93%
26.68%
25.53%

Paridad Devengado

(%)
24.98%
24.48%
22.93%
30.39%
28.31%
24.81%

0.08333
0.06250
0.30208
0.35417
0.29167

Interés

0.08333
0.06250
0.30208
0.35417
0.29167
0.12500

us$s
100.08333
100.06250
100.30208
100.35417
100.29167

Valor
Tecnico
u$s
100.08333
100.06250
100.30208
100.35417
100.29167
100.12500

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

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

Préximo
Vencimiento

9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23

Préximo
Vencimiento

9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jul-23
9-Jan-21

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

Tasa

Cédigo

Cupén# Cupén MERVAL

aaaaa

Cupén #

caaaaa

1.000%
0.750%
3.625%
4.250%
3.500%

Tasa
Cupén

1.000%
0.750%
3.625%
4.250%
3.500%
1.500%

AL29
AL30
AL35
AE38
AL41

Cédigo
MERVAL

GD29
GD30
GD35
GD38
GD41
GD46
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Délar REF. BCRA

132.7800

BOTE DOLLAR-LINKED NOV 22
BOTE DOLLAR-LINKED ABR 23

BOTE DOLLAR-LINKED JUL 23

BOTE DOLLAR-LINKED NOV 22

BOTE DOLLAR-LINKED ABR 23
BOTE DOLLAR-LINKED JUL 23

PRICE
x 100 resid.

13720.00
13790.00

13700.00

13720.00
13790.00
13700.00

YIELD

-9.892%
-4.875%

-7.068%

PRECIO
ROFEX

17370.00
21700.00
24450.00

5-Aug-22

MACAULAY  MODIFIED
DURATION  DURATION

(afios) (%)
0.344
0.754
0.973
DIAS TASA
VENCMTO DIRECTA

26.60%
57.36%
78.47%

PRICE

103.329
100.272

103.178

T.N.A.
82.99%
78.71%
79.56%

Tecnical
Value

100.000
100.000

100.000

Residual
(%)
100.00%
100.00%

100.00%

Parity
(%)
103.08%
103.57%

103.18%

MERVAL
Code

T2v2
Tv23

T2V3

Next
Maturity Payment

30-Nov-22 30-Nov-21
28-Apr-23 28-Apr-22

31-Jul-23  31-Jul-23

Coupon #

Coupon
Rate

0.200%
0.200%




image6.png
Nombre
MERVAL

PR13

T2X2
DICP
PARP
TX23

T2X3
TX24
TX25
TX26
TX28
T2X4

-Aug-22

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 03/2023 1.40%

BONCER 08/2023 1.45%
BONCER 03/2024 1.40%
BONCER 11/2025 1.80%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%
BONCER 07/2024 1.55%

53.46110

PRECIO
x 100 NOM.

775.50

262.35

4017.50

1870.00

273.30

241.90

239.65

99.00

186.75

180.50

171.35

TIR
(%)

-5.851%

-30.147%
9.063%
9.205%
-3.641%

1.025%
7.896%
5.946%
10.000%
10.216%
10.061%

9-Aug-22

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

0.837 0.889
0.115 0.165
5.140 4.713
9.530 8.726
0.621 0.645
1.000 0.990
1.605 1.488
3.154 2977
3.094 2.813
3.639 3.302
1.939 1.762

PARIDAD
(%)

143.64%

104.37%
85.66%
50.63%

103.23%

100.45%
90.52%
88.18%
79.03%
76.34%
85.56%

Valor
Tecnico
+ CER

1113.902

251.369
4689.800
3693.431

264.741

240.816
264.741
112.276
236.310
236.457
200.273

Préximo
Vencim.

15-Sep-21
20-Sep-22
31-Dec-22
30-Sep-22
25-Sep-22
13-Aug-22
25-Sep-22
9-Nov-22

9-Nov-22

9-Nov-22

26-Jan-23

Maturity

15-Mar-24
20-Sep-22
31-Dec-33
31-Dec-38
25-Mar-23
13-Aug-23
25-Mar-24
9-Nov-25

9-Nov-26

9-Nov-28

26-Jan-23
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5-Aug-22

DURACION Valor Capital Préximo Tasa Cédigo
PRECIO TIR DURACION MODIFICADA Tecnico residual Paridad Vencim. Maturity Cupén MERVAL
x100 nom. (afios) (%) (%) (%)
BONO TESORO 10/2023 66.50 79.745% 1.035 0.576 105.067 100.00% 63.29% 17-Oct-22  17-Oct-23  16.000% TO23

BONO TESORO 10/2026 34.00 79.774% 2.032 1.130  104.908  100.00%  32.41% 17-Oct-22 17-Oct-26 15.500%  TO26





image1.png
LEDE

PRECIO VCMTO REND.DIR T.N.A. DIAS
ALVCTO
$31G2 97.55 8/31/2022 2.51% 41.10% 22
S30S2 94.60 9/30/2022 5.71% 39.52% 52
$3102 88.35 10/31/2022 13.19% 57.19% 83
S30N2 84.85 11/30/2022 17.86% 54.94% 117
LECER CER 53.2833

PRECIO VCMTO  CAP.AJSTD DIAS REND.DIR
POR CER ALVCTO +CER

X16G2 145.25 8/16/2022 144.547 7 -0.48%
X2102 146.00 10/21/2022 139.548 73 -4.2%
X23N2 113.00 11/23/2022 104.067 106 -7.91%
X16D2 133.90 12/16/2022 128.953 129  -3.69%
X20E3 139.00 1/20/2023 136.089 164  -2.09%
X17F3 134.25 2/17/2023 131.264 192 -2.22%
X21A3 129.00 4/21/2023 126.150 255 -2.21%

X19Y3 122.75 5/19/2023 120.845 283 -1.55%




image2.png
BADLAR 56.1875
TASA POLITICA MONETARIA 60.0000

X100 nom,
'CABA 2024 BADLAR +3.25% 108.000
'CABA 2028 BADLAR + 3.25% 109.500
'CDAD. CORDOBA 2023 BADLAR 54.800
'CORDOBA 2023 BADLAR 51.000
PVCIA. BS.AS. 2015 BADLAR + 375bps 94.330
'CORDOBA 2026 7.125% PRECIO EN PESOS 14,500.00
'CORDOBA 2026 7.125% PRECIO EN DOLARES 52.00
PVCIA. BS.AS. 2037 CLASE A EN PESOS ,900.00
PVCIA. BS.AS. 2037 CLASE B EN PESOS 9,400.00

TR

69.862%
75.800%
45.785%
81.557%
87.909%

9.693%
8.580%

32.233%
24.949%

5-Aug-22

MACAULAY MODIFIED
DURATION DURATION

(afios)
1.107
1.659
0.441
0.518
1.368

1.988
2.003

4.057
5.385

(%)
0.652
0.943
0.303
0.286
0.728

1.813
1.845

3.068
4.310

ccL

Maturity

29-Mar-24
22-Feb-28
15-May-23
22-Jun-23
12-Apr-25

27-0ct-26
27-0ct-26

1-Sep-37
1-Sep-37

284.58
copIGo

cv

BDC24
BDC28
BAY23
co23

PBA25

co26
026D

BA37D
BB37D

Valor

Tecnico

106.311
112.018
54.778
53.668
103.558

53.363
53.363

101712
101.536

Capital
residual

100.00%
100.00%
50.00%
50.00%
100.00%

53.13%
53.13%

100.00%
100.00%

Paridad

101.59%
97.75%
100.04%
95.03%
91.09%

95.48%
97.45%

34.20%
32.53%

9-Aug-22

Préximo
Vencim.

29-Sep-22
22-Aug-22
15-Aug-22
22-Sep-22
12-0ct-22

27-0ct-22
27-0ct-22

1-Sep-22
1-Sep-22

Cupén #

22
19
10
9
18

R R




