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ARGENTINA SOVEREIGN DEBT

Amt.
Name Coupon Price Curr. Yield YTM Duration Acc. Int. Convexity Curr. Maturity Oustanding ISIN
(M)
BODEN 9% 29/11/2018 9,000% 102,50 8,78% 5,25% 0,46 0,33 0,42 usb 29/11/2018 3.400 ARARGEO3H132
ARGENT. 6,25% 22/04/2019 6,250% 101,25 6,17% 4,85% 0,85 0,87 1,10 usb 22/4/2019 2.700 US040114HB90
BONAR 8% 08/10/2020 8,000% 107,75 7,42% 5,29% 2,15 1,42 5,63 usb 8/10/2020 1.200 ARARGE3200U1
ARGENT. 6,875% 22/04/2021 6,875% 102,20 6,73% 6,12% 2,63 0,96 8,11 usb 22/4/2021 4.500 Us040114GwW47
ARGENT. 5,625% 26/01/2022 5,625% 98,38 5,72% 6,34% 3,26 2,13 12,26 usb 26/1/2022 3.200 US040114HK99
ARGENT. 4,625% 11/01/2023 4,625% 93,25 4,96% 6,44% 4,08 1,94 18,87 usb 11/1/2023 1.800 US040114HP86
BONAR 8,75% 07/05/2024 8,750% 108,55 8,06% 6,12% 2,98 0,85 12,50 usb 7/5/2024 18.000 ARARGEO3H413
BONAR 5,75% 18/04/2025 5,750% 96,68 5,95% 6,83% 4,98 0,86 28,48 usb 18/4/2025 1.500 ARARGE320408
ARGENT. 7,5% 22/04/2026 7,500% 101,00 7,43% 7,38% 6,03 1,04 42,74 usb 22/4/2026 6.500 US040114GX20
ARGENT. 6,875% 26/01/2027 6,875% 97,00 7,09% 7,40% 6,44 2,60 49,60 usb 26/1/2027 3.700 US040114HL72
ARGENT. 5,875% 11/01/2028 5,875% 90,25 6,51% 7,37% 7,14 2,46 60,77 usb 11/1/2028 4.300 US040114HQ69
ARGENT. 6,625% 06/07/2028 6,625% 93,75 7,07% 7,58% 7,19 2,87 63,02 usb 6/7/2028 988 US040114HF05
DISCOUNT L NY 8,28% 31/12/2033 8,280% 103,50 8,00% 7,81% 7,04 3,73 65,67 usb 31/12/2033 4.900 US040114GL81
DISCOUNT L ARG 8,28% 31/12/2033 8,280% 103,38 8,01% 8,38% 6,94 3,73 64,05 usb 31/12/2033 4.900 ARARGEO3E113
ARGENT. 7,125% 06/07/2036 7,125% 90,88 7,84% 8,09% 9,74 3,09 131,80 usb 6/7/2036 1.700 US040114HG87
BONAR 7,625% 06/07/2036 7,625% 96,80 7,88% 8,12% 9,76 1,14 129,94 usb 18/4/2037 2.000 ARARGE320416
PAR LNY 2,5% 31/12/2038 2,500% 62,63 3,99% 8,21% 10,89 0,50 145,06 usb 31/12/2038 5.300 US040114GK09
PAR L ARG 2,5% 31/12/2038 2,500% 61,97 4,03% 8,33% 11,22 0,50 156,89 usb 31/12/2038 1.200 ARARGEO3E097
BONAR 7,625% 22/04/2046 7,625% 92,35 8,26% 8,31% 11,27 1,06 195,94 usb 22/4/2046 2.700 US040114GY03
ARGENT. 6,875% 11/01/2048 6,875% 85,50 8,04% 8,16% 11,49 2,88 210,40 usb 11/1/2048 3.000 US040114HR43
ARGENT. 7,125% 28/06/2117 7,125% 86,50 8,24% 8,29% 12,26 3,25 287,05 usb 28/6/2117 2.800 US040114HM55
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ARGENTINA PROVINCIAL DEBT

Amt.
Name Coupon Price Curr. Yield YTM Duration Acc. Int. Convexity Curr. Maturity Oustanding ISIN
(M)
Mendoza 5,5% 04/09/2018 5,500% 100,00 5,50% 5,42% 0,23 1,50 0,10 UsD 4/9/2018 12 USP6480JAD92
Bs. As 9,38% 14/09/2018 9,375% 100,45 9,33% 6,76% 0,26 2,29 0,13 UsD 14/9/2018 475 XS0270992380
Bs As. 5,75% 15/06/2019 5,750% 99,62 5,77% 6,14% 0,97 2,83 1,37 UsD 15/6/2019 750 XS1433314231
Bs. As. 10,875% 26/01/2021 10,875% 106,12 10,25% 6,93% 1,48 4,11 3,41 USsD 26/1/2021 750 X50584493349
Bs. As. 8,95% 19/02/2021 8,950% 104,58 8,56% 6,39% 1,57 2,81 3,73 USD 19/2/2021 500 X$1191130753
Neuquen 7,875% 26/04/2021 7,875% 102,30 7,70% 5,59% 1,44 1,01 3,11 UsD 26/4/2021 32 USP71695AB92
Bs. As. 9,95% 09/06/2021 9,950% 106,75 9,32% 7,11% 2,27 0,08 6,34 USD 9/6/2021 900 XS1244682487
Cordoba 7,125% 10/06/2021 7,125% 99,40 7,17% 7,41% 2,75 0,04 8,69 UsD 10/6/2021 725 USP79171AD96
Salta 9,5% 16/03/2022 9,500% 99,80 9,52% 9,59% 1,67 2,27 4,29 USD 16/3/2022 93 USP8388TAA27
Jujuy 8,625% 20/09/2022 8,625% 96,64 8,92% 9,53% 3,58 1,96 14,72 UsD 20/9/2022 210 X51686882298
Bs. As. 6,5% 15/02/2023 6,500% 96,50 6,74% 7,65% 3,23 2,11 12,51 USD 15/2/2023 750 X$1566193295
Santa Fe 7% 23/03/2023 7,000% 96,75 7,24% 7,73% 4,07 1,54 18,92 UsD 23/3/2023 250 USP84641AC65
Bs. As. 9,125% 16/03/2024 9,125% 104,40 8,74% 8,06% 3,90 2,18 18,14 USD 16/3/2024 1.300 XS1380274735
Mendoza 8,375% 19/05/2024 8,375% 97,89 8,56% 9,01% 4,10 0,54 19,49 UsD 19/5/2024 500 USP6480JAG24
Salta 9,125% 07/07/2024 9,125% 97,61 9,35% 9,76% 3,98 3,93 19,05 USD 7/7/2024 350 USP8388TABOO
Chaco 9,375% 18/08/2024 9,375% 91,00 10,30% 11,74% 4,03 2,97 19,14 UsD 18/8/2024 250 USP2389CAA10
Cordoba 7,45% 01/09/2024 7,450% 97,13 7,67% 8,23% 4,97 2,09 28,67 USD 1/9/2024 510 USP79171AE79
Cor. Munic 7,875% 29/09/2024 7,875% 97,00 8,12% 8,62% 4,33 1,60 21,94 UsD 29/9/2024 150 X51496112407
Entre Rios 8,75% 08/02/2025 8,750% 94,56 9,25% 10,00% 4,56 3,01 24,84 USD 8/2/2025 500 USP37341AA50
La Rioja 9,75% 24/02/2025 9,750% 98,37 9,91% 10,13% 4,33 2,93 22,85 UsD 24/2/2025 300 USP6S52BAA07
Neuquen 7,5% 27/04/2025 7,500% 91,20 8,22% 9,57% 4,74 0,94 25,91 UsD 27/4/2025 366 USP7169GAA78
Rio Negro 7,75% 07/12/2025 7,750% 86,00 9,01% 10,78% 5,14 0,11 30,34 UsD 7/12/2025 300 US744086AA73
Chubut 7,75% 26/07/2026 7,750% 88,36 8,77% 10,67% 4,12 0,99 21,23 UsD 26/7/2026 650 USP25619AB67
Cordoba 7,125% 27/10/2026 7,125% 104,42 6,82% 6,19% 3,77 0,89 19,87 UsD 27/10/2026 300 ARPCDB320099
T. del Fuego 8,95% 17/04/2027 8,950% 100,75 8,88% 8,70% 4,03 1,37 22,42 UsD 17/4/2027 200 USP91528AA03
Bs. As. 7,5% 01/06/2027 7,500% 97,85 7,66% 7,62% 6,07 0,23 43,52 UsD 1/6/2027 890 US11942GAD43
Bs. As. 7,875% 15/06/2027 7,875% 96,35 8,17% 8,60% 5,81 3,87 41,23 UsD 15/6/2027 1.800 XS1433314314
Cordoba 7,125% 01/08/2027 7,125% 90,10 7,91% 8,71% 6,55 2,59 51,86 UsD 1/8/2027 450 USP79171AF45
Santa Fe 6,9% 01/11/2027 6,900% 90,50 7,62% 8,55% 6,33 0,79 47,06 UsD 1/11/2027 250 USP84641AB82
Bs. As. 9,625% 18/04/2028 9,625% 104,75 9,19% 8,84% 6,14 1,44 46,29 UsD 18/4/2028 400 X50290125391
Neuquen 8,625% 12/05/2028 8,625% 99,00 8,71% 8,85% 4,53 0,72 27,19 UsD 12/5/2028 349 USP71695AC75
Bs As. 4% 15/05/2035 4,000% 70,41 5,68% 8,95% 6,96 0,30 64,48 UsD 15/5/2035 467 X50234084738
PROVINCIAL DEBT (YTM)
11,00% CHUBUT:G ® RNEG 25
LARIO 25
10,00% - ¢ .
& SALTA 22 JUJUY‘ZZ ¢ sALTA 24 ; RIB SB%/SAS 27
9,00% - @ TFUE 26 . AS 28 ® BSAS 35
® MUNCOR 24 . o *enz
* CBA24 BSAS 27 STAFE 27
8,00% - *
® Bsas23 DA sTare2s ® BSAS27
4 CBA21
7,.00% | BiAS 2 #BSAS 21
® BSAS 18
®Bsas 21
6.00% | 4 BSAS19 C;A 2
*
NEUQ 21
5,00% -
4,00% : : : : : : : )
0,00 1,00 2,00 3,00 4,00 5,00 6,00 7,00 8,00




FECHA 11/06/2018

—IC\~

ARGENTINA CORPORATE DEBT

Amt.
Name Coupon Price Curr. Yield YT™M Duration Acc. Int. Convexity Curr. Maturity | Oustanding ISIN
(M)
YPF 8,875% 19/12/2018 8,875% 102,00 8,70% 4,94% 0,50 4,24 0,48 Usb 19/12/2018 452 USP989MJAUS4
IRSA 11,5% 20/07/2020 11,500% 105,83 10,87% 8,41% 1,86 4,50 4,34 usb 20/7/2020 71 USP5880CAB65
BCO HIPO 9,75% 30/11/2020 9,750% 105,00 9,29% 7,49% 2,25 0,30 6,02 usb 30/11/2020 350 USP1330HBFO03
YPF 8,5% 23/03/2021 8,500% 105,13 8,09% 6,45% 2,50 1,84 7,48 usb 23/3/2021 1.000 USP989MJBG51
PANAMERICAN 7,875% 07/05/2021 7,875% 102,56 7,68% 6,41% 1,78 0,74 4,49 UsD 7/5/2021 500 US69783UAA97
CABLEVISION 6,5% 15/06/2021 6,500% 100,13 6,49% 6,45% 2,70 3,18 8,65 usb 15/6/2021 500 USP19157AR03
MASTELLONE HNOS 12,625% 03/07/2021 12,625% 106,25 11,88% 9,19% 1,80 5,54 -4461,84 Usb 3/7/2021 200 USP6460MAJ38
TRANSENER 9,75% 15/08/2021 9,750% 101,00 9,65% 8,79% 0,13 3,14 0,03 usb 15/8/2021 101 USP3058XAK11
CIA GRAL COMBUST. 9,5% 07/11/2021 9,500% 101,25 9,38% 9,06% 2,96 0,90 10,11 Usb 7/11/2021 300 USP3063DAA02
GENNEIA 8,75% 20/01/2022 8,750% 101,25 8,64% 8,34% 3,07 3,43 11,10 usb 20/1/2022 350 USP46756AH86
EDENOR 9,75% 25/10/2022 9,750% 103,53 9,42% 8,52% 1,30 1,25 2,22 Usb 25/10/2022 176 USP3710FAJ32
IRSA 8,75% 23/03/2023 8,750% 102,75 8,52% 7,89% 3,25 1,90 12,32 usb 23/3/2023 360 USP5880UAB63
ARCOR 6% 06/07/2023 6,000% 101,10 5,93% 5,69% 3,58 2,58 14,94 Usb 6/7/2023 500 USP04559AL70
CLISA 9,5% 20/07/2023 9,500% 86,75 10,95% 13,13% 3,93 3,64 17,96 usb 20/7/2023 300 USP3063XAF52
PETR ARG 7,375% 21/07/2023 7,375% 100,00 7,38% 7,37% 3,52 2,87 14,47 Usb 21/7/2023 500 USP7873PAE62
GENER MED 9,625% 27/07/2023 9,625% 103,50 9,30% 8,59% 3,40 3,58 13,67 usb 27/7/2023 336 USP4621MAA38
ARCOS DORADOS 6,625% 27/09/2023 6,625% 105,75 6,26% 5,36% 4,52 1,36 23,59 Usb 27/9/2023 349 USG0457FAD99
AES ARG 7,75% 02/02/2024 7,750% 98,50 7,87% 8,08% 4,54 2,78 24,10 usb 2/2/2024 300 USP1000CAA29
RAGHSA 7,25% 21/03/2024 7,250% 99,75 7,27% 7,30% 4,07 1,61 19,14 Usb 21/3/2024 100 USP79849AC24
YPF 8,75% 04/04/2024 8,750% 104,50 8,37% 7,63% 4,04 1,63 19,45 usb 4/4/2024 1.300 USP989MIJAY76
CAPEX 6,875% 15/05/2024 6,875% 94,63 7,27% 8,03% 4,91 0,50 27,34 usb 15/5/2024 300 USP20058AC08
YPF 8,5% 28/07/2025 8,500% 103,38 8,22% 7,87% 5,37 3,14 34,55 usb 28/7/2025 1.500 USP989MJBEO4
BCO GAL 8,25% 19/07/2026 8,250% 101,60 8,12% 7,66% 2,72 3,25 8,78 usb 19/7/2026 250 USPOR66CAAG4
BCO MACRO 6,75% 04/11/2026 6,750% 95,38 7,08% 8,34% 3,06 0,69 10,64 usb 4/11/2026 400 USP1047VAF42
PAMP ENERG 7,5% 24/01/2027 7,500% 96,13 7,80% 8,13% 6,27 2,85 47,53 USD 24/1/2027 750 USP7464EAA4S
AEROP 2000 6,875% 01/02/2027 6,875% 97,75 7,03% 7,46% 3,92 0,76 21,07 usb 1/2/2027 400 USP0092MAE32
STONEWAY CAP 10% 01/03/2027 10,000% 105,88 9,45% 8,36% 3,60 2,78 17,35 usb 1/3/2027 500 USC86155AA35
ARCOS DORADOS 5,875% 04/04/2027 5,875% 99,00 5,93% 6,02% 6,91 1,09 55,69 usb 4/4/2027 265 USG0457FAC17
YPF 6,95% 21/07/2027 6,950% 93,63 7,42% 7,95% 6,64 2,70 53,10 usb 21/7/2027 1.000 USP989MJBL47
ADECO AGRO 6% 21/09/2027 6,000% 86,88 6,91% 8,03% 6,98 1,33 57,26 usb 21/9/2027 500 USLO0849AA47
YPF 10% 02/11/2028 10,000% 97,70 10,24% 10,36% 6,58 1,08 54,40 usb 2/11/2028 100 US984245AF78
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INFORME SEMANAL DE ACCIONES

Ultimo ('\en:ll'\l;lielfoiaez) % Chg Actual ¢ Promedio e Evolucion Mensual \g:::::; YTD ('IEF/I\E/I) ('IE:I\S/I) BETA P/VL \SLUC::::
31,437.00 2,988,775 |4.39% | 10.55% 11.55 - - 272 -
16.55 1,241 |4.73% || bbbibbbbbbbobbbbbbbbbb 18.21% 26.47 087 1.37 6.63 4,079,719
17.85 49,980 |5.62% Lo bbbbbbbbbdbbbbbbbbbbb 12.62% 21.64% 14.76 0.43 0.94 5.56 18,815,827
123.10 916,166 [2.07% | 3 bbbbbbdbbibbbbbbbbbbbb 2007% | 9008 | -1.14 0.86 095 136,139,085
208.20 139,424 |1.70% & bbbbbbbbbbbobbbibbbbbb 7.26% -135% | 1249 | 14.00 1.00 278 79,869,369
400.30 30,523 |3.05% o bbbbbbbbbobbbbbbbbibbb 1465% | 1819% | 1917 - 083 592 140,633,171
38.95 58,971 |6.54% i | | bbbbbbbbbobbbbbbbibbbb 1507% | 25.42% 5.61 0.96 112 4.04 121,077,389
423 6,697 [3.92% o bbbbbbbbbobibbbbbbbbbb 1161% | -10.38% - 038 088 4.28 13,458,854
43.95 22,047 |3.06% | bbbbbbbbbbdbbbbbbbibbb 3.90% 7.99% 4.04 3.02 078 098 10,778,426
334.00 44,385 |4.22% o bbbbibbbbbbbobbbbbbbbb &_ 153 - - 1.30 20,111,711
60.30 12,202 |8.81% r bbbbbbbobbbbbibbbbbbbb 4093% | 1531 2.90 1.42 16.07 7,499,947
60.00 54,387 |4.16% || bbbbbbbbbbdbbbbbbbbibb 7.33% 3115% | 31.78 0.75 083 22.12 30,418,271
145.35 89,050 |6.46% | | bbbbbbbbbbibbbibbbbbbb 20.57% -454% | 2296 6.33 1.04 3.42 23,272,576
127.40 145,942 |7.28% o | | bbbbbbbbbbdbbbbbbibbbb 19.96% 3.75% 21.82 5.83 116 463 162,465,699
75.10 26,439 |7.30% 0 | | bbbbbbbbobibbbbbbbbbbb 20.45% 1.16% 24.00 3.00 122 24.67 8,702,649
69.90 41,662 |3.09% [ bbbbbbbibbbbbbibbbbbbb 8.96% 1815% | 19.80 - - 9.49 10,144,343
45,50 10,100 |7.29% S| | Ltbbbbbobibbbbbbbbbbbb 16.529% 1.11% 5 -1.05 134 3.02 12,317,322
527.25 9,491 [8.28% T | bbbbbbbbbbdbbibbbbbbbb 16.52% 3.84% 911 49.30 0.94 339 12,875,954
50.60 98,081 |4.33% | bbbbbbbbbbbobbbibbbbbb 5.42% 1.40% 17.35 272 1.08 4.97 60,076,564
7.71 21,177 |3.86% [ bbbbibbbbbbbobbbbbbbbb 377% | -19.69% - - 0.96 4.02 2,568,481
98.45 32,487 |4.18% o bbbbbbbbbbdbibbbbbbbbb 14.94% | -11.95% | 1619 533 1.04 298 38,644,418
117.80 253,741 |1.48% i bbbbbbbbbbbbbbbbbbbb 6.61% 771% | 2778 | 1454 0.62 1.99 4,738,009
65.50 28,779 |2.19% | bbbbbbbbbbbobbbibbbbbb 12.93% | -11.25% | 37.09 191 125 1.90 12,067,238
89.25 70,909 |5.06% | bbbbbbbbbbbobbbbbbbibb 451% 7.47% 18.35 351 1.09 10.05 18,931,563
58.55 12,757 |2.63% | bbbbbbbbbbdbbbbbbibbbb 15.71% | 19.61% 9.76 245 136 7.10 36,663,119
467.45 551,842 |2.18% il bbbbbbobbbbbbbbbbbibbb 274%  [[16067% | 47.61 0.28 0.40 231 8,361,539
16.10 72,725 |2.55% | bbbbbbbbbbibbbbbbbibbb 9.90% 14.42% | 1161 123 0.89 177 41,606,183
7.03 6,035 [3.86% - bbbbbbbbbbibbbbbbbbbt 17.36% 138% | 1119 - - 384 35,638,924
46155 181,534 |1.57% 1] bbbbbbbbbobbbbibbbbbbb 1.27% 9.44% 988 | -7213 | 080 1.06 72,296,596

Este informe ha sido elaborado a titulo informativo. El presente no debe ser tomado como una recomendacién o instruccién, y no reviste cardcter de
oferta de productos y/o servicios ni solicitud de orden de compra y/o venta.
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