CUADRO DE BONOS EN DOLARES – 16/03/2020


SOBERANOS EN DÓLARES PRECIOS EN PESOS - ($ 88,89) 
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PRECIOS EN DÓLARES
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Délar 88.89 13-Mar-20

Precio en
MAC MOD délares Valor Capital Préximo Tasa  Cédigo
TIR DUR DUR Paridad x 100 u$s V/R Tecnico residual Vencimiento Maturity Cupén# Cupén MERVAL
i (afios) (%) (%) uSs @ i |

. R.A. 6.875% 2021 3489.00 [REEVARZA 0.994 0364  38.19% 39.251  |102.769 100.00% 22-Apr-20  22-Apr-21 8 6.875%  AA21

. R.A. 5.625% 2022 EEPIINC TR IS 1713 0920  37.11% 37.406  |100.797 100.00% 26-Jul-20  26-Jan-22 7 5.625%  A2E2

. R.A .4.625% 2023 PYCO N YA/YVAN 3320 2247  29.77% | 29.813  |100.154 100.00% 11-Jul-19  11-Jan-23 3 4.625%  A2E3
_R.A.6.8750%2027  3250.00  31.047% [ENIVANNERT=RRNET¥Il 36.563  |100.974 100.00% 26-Jul-20  26-Jan-27 7 6.875%  A2E7
.R.A.58750%2028 332500  23.640% [AIZIENYTANNETAY 37.406  |100.196 100.00% 11-Jul-19  11-Jan-28 3 5.875%  A2E8

. R.A. 5.75% 2025 2834.00 | 45.389% [EFIZANNPFIVANEIRYYA 31.883  |102.380 100.00% 18-Apr-20 18-Apr-25 & 5.750%  AA25

.A. 7.50% 2026 RPPEITAN 3803 2833 38.11% 39.263 103.021 100.00% 22-Apr-20  22-Apr-26 8 7.500%  AA26

.A. 7.50% 2027 EPYIXN PR /L 0 5507 4487  36.22% 36731 |101.405 100.00%  6-Jul-20  6-Jul-36 8 7.125%  AL36

LA, 7.625% 2037 PIICONMEPEETPV AN 5040 4080  38.06% 32,631 |103.156 100.00% 18-Apr-20 18-Apr-35 & 7.625%  AA37

. INT. R.A. 7.625% 2046 | 3265.00 WPZXISLAM 4.610 3716  35.64% 36.731 103.071 100.00% 22-Apr-20  22-Apr-46 8 7.625%  AA46
.INT. RA. 7.125% 2117 EVTNN X0 5.194 4254 34.26% 34425 |100.495 100.00% 28-Jun-19  28-Jun-17 4 7125% AC17
B.INT. R.A. 6.875% 2048 NPT ETEV AN 13.014 12162 99.77% 34178 |100.229 100.00% 11-Jul-18  11-Jan-48 1 6.875%  AE48
PARN.Y. VNN ERAVEN 7.931 6853  37.32% 37.969  |101.740 100.00% 31-Mar-20 31-Dec-38 32 3.750%  PARY
PARN.Y. 2010 PIZIO O ALV 7.445 6325  32.73% 33.300  |101.740 100.00% 31-Mar-20 31-Dec-38 32 3.750%  PAYO
DISC. N.Y. CELOP AL 4353 3.408 42.18% 60188 |142.687 100.00% 30-Jun-20 31-Dec-33 33 8.280%  DICY
DISC NY 2010 LI WAV 4458  3.527  44.15% 63.000  |142.687 100.00% 30-Jun-20 31-Dec-33 33 8.280%  DIYO
BONAR 2020 VORI PIEV A 0511 0.060  33.47% 34.650  |103.533 100.00% 8-Apr-20  8-Oct-20 9 8.000% AO20
BONAR 2024 Yz R PIAL /S 0746 0299  30.36% 31163 |102.633 100.00% 7-May-20 7-May-24 8 8.750%  AY24
PAR ARG. PIZIOOR ATV 7.471 6352 32.95% 33525 |101.740 100.00% 31-Mar-20 31-Dec-38 32 3.750% PARA
PAR ARG. 2010 PIZIOOR ATV 7.471 6352 32.95% 33525 |101.740 100.00% 31-Mar-20 31-Dec-38 32 3.750%  PAAO
DISC. ARG. VRN NEEENI7V A 3.920 2932  27.19% | 49.838  |183.318 100.00% 30-Jun-20 31-Dec-33 33 8.280%  DICA
DISC. ARG 2010 PYEIOD N N7 3.920 2932  34.93% |  49.838  |142.687 100.00% 30-Jun-20 31-Dec-33 33 8.280%  DIAO





image2.png
fecha de fecha de
concertacion liquidacion
13-Mar-20 17-Mar-20
Cotizacién
en délares TIR
BONAR 8.00% 2020 756.203%
BONAR 8.75% 2024 146.594%
BONAR 5.750% 2025 45.225%
DISC. ARG. LOCAL 33.178%
BONAR 7.625% 2037 28.735%
PAR ARG. LOCAL 17.381%

MAC
DUR
(afios)
0.508
0.754
3.270
3.954
4.169
7.524

MoD
DUR
(%)

0.059
0.306
2252
2.969
3.238
6.409

BONOS INTERNACIONALES DE LA REPUBLICA ARGENTINA

B.INT.R.A. 5.625% 2022
B.INT.R.A. 4.625% 2023
B.INT.R.A. 6.875% 2027

DISC. ARG. EXTR.
PAR ARG. EXTR.

B.INT.R.A.7.125% 2117

81.849%
37.222%
31.016%
26.870%

15.591%
22.461%

1.712
2.556
4.404
4.422

7.962
4.967

0.941
1.863
3.361
3.485

6.888
4.056

Paridad
(%]
33.47%
36.30%
31.26%
35.46%
31.51%
33.42%

38.63%
49.28%
36.25%
43.45%

37.65%
34.36%

Interés Valor
Devengado Tecnico
uss
3.53333  103.53333
3.15972  86.49972
2.37986 102.37986
2.48302 142.68723
3.15590 103.15590
1.73958  101.73958
0.79688  100.79688
0.84792  100.84792
0.97396  100.97396
2.48302 142.68723
1.73958  101.73958
1.56354 101.56354

Capital Préximo Tasa
residual Vencimiento Maturity Cup6n# Cupoén
(%)

100.00% 8-Apr-20 8-Oct-20 9 8.000%
83.34% 7-May-20 7-May-24 12 8.750%
100.00% 18-Apr-20  18-Apr-25 6 5.750%
100.00% 30-Jun-20 31-Dec-33 33 8.280%
100.00% 18-Apr-20  18-Apr-37 6 7.625%
100.00% 31-Mar-20 31-Dec-38 32 3.750%
100.00% 26-Jul-20  26-Jan-22 7 5.625%
100.00% 11-Jul-20  11-Jan-23 5 4.625%
100.00% 26-Jul-20  26-Jan-27 7 6.875%
100.00% 30-Jun-20 31-Dec-33 33 8.280%
100.00% 31-Mar-20 31-Dec-38 32 3.750%
100.00% 28-Jun-20 28-Jun-2117 6 7.125%

Codigo
MERVAL

AO20D
AY24D
AA25D
DICAD
AA37D
PARAD

A2E2D
A2E3D
A2E7D
DICYD

PARYD
AC17D




