CUADROS DE BONOS EN DOLARES – 27/03/2020

SOBERANOS EN DÓLARES PRECIOS EN PESOS ($ 84,93) 
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PRECIOS EN DÓLARES
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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 @) . |
. R.A. 6.875% 2021 3489.00 [REAWYPTA 0.958 0353  39.87% | 41.079  [103.036 100.00% 22-Apr-20 22-Apr-21 6.875%  AA21
. R.A. 5.625% 2022 PO REREYS N 1.646 0755  29.14% | 29.435  |101.016 100.00% 26-Jul-20  26-Jan-22 5.625%  A2E2
. R.A .4.625% 2023 PYCOO LRIV 3339 2291 31.15% 31.201  |100.154 100.00% 11-Jul-19  11-Jan-23 4.625%  A2E3
VWXL ST AP EC I IS8 3.907 2780  27.33% | 27.669  |101.241 100.00% 26-Jul-20  26-Jan-27 6.875%  A2E7
_R.A.58750%2028 332500 22.647% R IIENETINEIX7. 39.148  |100.196 100.00% 11-Jul-19  11-Jan-28 5.875%  A2E8
. R.A. 5.75% 2025 XM REL AN 2.889 1782 22.56% | 23.148  |102.603 100.00% 18-Apr-20  18-Apr-25 5.750%  AA25
. 7.50% 2026 ERlERAN 3817 2869  39.77% 41.091 103.313 100.00% 22-Apr-20  22-Apr-26 7.500%  AA26

.A. 7.50% 2027 EPTEXNIR G0N 5.643 4629  37.81% |  38.442  |101.682 100.00%  6-Jul-20  6-Jul-36

LA, 7.625% 2037 LEZCN NP = 5.183 4227  39.72% | 22.900  |103.452 100.00% 18-Apr-20  18-Apr-35

LA, 7.625% 2046 | 3265.00 |WPENV:PLAN 4769  3.874  37.19% 38.442 103.368 100.00% 22-Apr-20  22-Apr-46

LA, 7.125% 2117 PPIX NNV IALYA AN 4.097 3174  26.48% | 26.609  |100.495 100.00% 28-Jun-19  28-Jun-17 7.125% AC17

. 6.875% 2048 EVECNRNPIVAVEAN 13.014 12162 99.77% | 35.769  |100.229 100.00% 11-Jul-18  11-Jan-48 6.875%  AE48

PZELLINNN CFPPV A 7.511 6300  28.48% | 28.675  |100.000 100.00% 30-Sep-20 31-Dec-38 33  3.750%  PARY

PARN.Y. 2010 PIOOOOR EX LTSN 7.460 6245  28.26% | 28257  |100.000 100.00% 30-Sep-20 31-Dec-38 33  3.750%  PAYO
DISC. N.Y. PRI ONREEVIE AN 3.901 2924 3550% | 50.805  |143.106 100.00% 30-Jun-20 31-Dec-33 33  8.280%  DICY
DISC NY 2010 CZNEP T WAL 4.421 3498  44.43% |  63.579  |143.106 100.00% 30-Jun-20 31-Dec-33 33  8.280%  DIYO
BONAR 2020 PN MR P/INIPV S 0.452  0.024  2528% | 26.250  |103.844 100.00% 8-Apr-20  8-Oct-20 9 8.000% AO20
BONAR 2024 PO IRLZS 8 0.401 0090  22.99% | 23.666  |102.917 100.00% 7-May-20 7-May-24 8 8.750%  AY24
PAR ARG. PARCX ORIV 7.014 5770  24.90% | 24.902  |100.000 100.00% 30-Sep-20 31-Dec-38 33  3.750% PARA
PAR ARG. 2010 PIRCX ORIV 7.014 5770  24.90% | 24.902  |100.000 100.00% 30-Sep-20 31-Dec-38 33  3.750% PAAO
DISC. ARG. PIZZN O ERETS AN 3.045 2047  18.99% | 34.898  |183.738 100.00% 30-Jun-20 31-Dec-33 33  8.280% DICA
DISC. ARG 2010 YRRy I 3.962  2.990  36.45% | 52159  |143.106 100.00% 30-Jun-20 31-Dec-33 33  8.280%  DIAO

7.125%  AL3s
7.625%  AA37
7.625%  AA46
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fecha de fecha de
concertacion liquidacion
27-Mar-20 31-Mar-20
Cotizacién
en délares TIR
BONAR 8.00% 2020 1764.592%
BONAR 8.75% 2024 352.292%
BONAR 5.750% 2025 62.518%
DISC. ARG. LOCAL 49.299%
BONAR 7.625% 2037 43.182%
PAR ARG. LOCAL 21.423%

MAC
DUR
(afios)
0.451
0.396
2.882
3.019
2714
7.043

MoD
DUR
(%)
0.024
0.088
1.773
2.022
1.895
5.800

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

120.170%
37.884%
39.784%
33.351%

19.460%
30.467%

1.642
2518
3.940
3.905

7.460
3.758

0.746
1.826
2.819
2.929

6.244
2.880

Paridad
(%]
25.28%
27.10%
22.42%
24.11%
22.23%
25.10%

28.71%
49.19%
27.90%
35.57%

28.25%
26.32%

Interés Valor
Devengado Tecnico
uss
3.8444 103.8444
3.5000 86.8400
2.6035 102.6035
2.9022 143.1064
3.4524 103.4524
0.0000 100.0000
1.01563  101.01563
1.02778  101.02778
1.24132  101.24132
2.90223 143.10644
0.00000 100.00000
1.84063  101.84063

Capital
residual
(%)
100.00%
83.34%
100.00%
100.00%
100.00%
100.00%

100.00%
100.00%
100.00%
100.00%

100.00%
100.00%

Proximo Tasa
Vencimiento Maturity Cupén# Cupén
8-Apr-20 8-Oct-20 9 8.000%
7-May-20  7-May-24 12 8.750%
18-Apr-20  18-Apr-25 6 5.750%
30-Jun-20 31-Dec-33 33  8.280%
18-Apr-20  18-Apr-37 6 7.625%
30-Sep-20 31-Dec-38 33 3.750%
26-Jul-20  26-Jan-22 7 5.625%
11-Jul-20  11-Jan-23 5 4.625%
26-Jul-20  26-Jan-27 7 6.875%
30-Jun-20  31-Dec-33 33 8.280%
30-Sep-20  31-Dec-38 33 3.750%
28-Jun-20 28-Jun-2117 6 7.125%

Codigo
MERVAL

AO20D
AY24D
AA25D
DICAD
AA37D
PARAD

A2E2D
A2E3D
A2E7D
DICYD

PARYD
AC17D




