CUADROS DE BONOS EN DOLARES –31/07/2020


SOBERANOS EN DÓLARES
PRECIOS EN PESOS
($ 122,67) 
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MAC  MOD

TR DUR  DUR

(afios) (%)

B.INL.RA.5.625%2022 560000  83.176% [RRITEMMNZEY
B.INL.RA.4.625%2023 486100  35.824% [EXVUMEEPYIY)
B.INL.RA.6.8750%2027 520000  27.203% [REIIENEYY]
BINLRA.575%2025 531500  34511% [EXGREPY]
B.INL.RA.7.625%2037 = 532000  20883% [ENZVRNNREY
BINLRA.7.125%2117 519000  17.750% [RRCMEEET)
525000 14108% [EECVRENPAT

525000 14.108% [ERCVRENPAIE)

880000 22897 [RRZIRNEEYN)

880000 | 22897 [ERZCRNNEYT)

578000 0178 0002

4815.00 0625 0245

5011.00 8182 7130

5011.00 8182 7130

845000 4659 3759

8300.00 4622 3714

Precioen
délares  Valor
Paridad x 100 u$sV/R Tecnico
[2) uss
45.60% [ 45653 ]100.125
39.57% [ 29.628 100,154
4233% [ 4239 100153
42.61% 43329 101693
4242% [ 43370 | 102.045
4210% [ 42.310 | 100.495
4225% [ 42799 | 101.292
4225% [ 42799 | 101.292
5077% [__71.740 | 141.301
5077% [__71.740_|141.301
a5.94% [ 47120 | 102578
3871% [ 39.263 | 101.410
4033% [ 40851 | 101.292
4033% [ 40851 | 101.292
36.69% [ 68.887 |187.736
47.89% | 67.664 | 141.301

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

Préximo
Vencimiento

26-Jan-21
1-ul19
26-Jan-21
18-0ct-20
18-0ct-20
28-Jun-19
305ep-20
305ep-20
31-Dec-20
31-Dec-20
8-0ct.20
7-Nov-20
305ep-20
305ep-20
31-Dec-20
31-Dec-20

Tasa
Maturity  Cupén# Cupén

26Jan22 8 5625%
Moan23 3 4625%
26-Jan-27 8 6875%
18Apr25 7 5750%
18Apr3S 7 7.625%
280un17 4 7125%
31.Dec-38 33 3750%
31.Dec-38 33 3750%
31.Dec-33 34 8280%
31Dec-33 34 8280%
8:0ct20 10 8000%
7-May-24 8 8750%
31.Dec-38 33 3750%
31.Dec-38 33 3750%
31.Dec-33 34 8280%
31-Dec-33 34 8.280%

Cédigo
MERVAL

282
A2E3
A2E7
AA25
AAZ7
AC17
PARY
PAYO
icY

DIvo

A020
AY24
PARA
PAAD
DICA
DIAD




image2.png
fecha de fecha de
concertacion liquidacion
31-Jul-20 4-Aug-20

BONOS DOMESTICOS DE LA REPUBLICA ARGENTINA

BONAR 8.00% 2020
BONAR 8.75% 2024
BONAR 5.750% 2025
DISC. ARG. LOCAL
BONAR 7.625% 2037
PAR ARG. LOCAL

en délares

TIR

8425.636%
153.118%
34.538%
23.840%
20.820%
14.634%

MAC
DUR
(afios)
0.178
0.631
3.350
4.669
5.738
8.210

MoD
DUR
(%)
0.002
0.249
2.490
3.770
4.749
7.162

BONOS INTERNACIONALES DE LA REPUBLICA ARGENTINA

B.INT. R.A. 5.625% 2022
B.INT.R.A. 6.875% 2027
DISC. ARG. EXTR.

PAR ARG. EXTR.
B.INT.R.A.7.125% 2117

84.325%
27.396%
22.964%

14.367%
17.938%

1.414
4.549
4.739

8.273
6.210

0.767
3.571
3.854

7.233
5.266

Paridad
(%]
45.94%
46.11%
42.58%
45.26%
42.54%
40.67%

45.19%
42.04%
46.79%

41.46%
41.80%

Interés

Valor

Devengado Tecnico

2.5778
2.1146
1.6931
1.0964
2.2451
1.2917

0.1250
0.1528
1.0964

1.2917
0.7125

uss
102.5778
85.4546
101.6931
152.9095
102.2451
101.2917

100.12500
103.59028
152.90951

101.29167
100.71250

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

100.00%
100.00%
100.00%

100.00%
100.00%

Proximo
Vencimiento

8-Oct-20
7-Nov-20
18-Oct-20
31-Dec-20
18-Oct-20
30-Sep-20

26-Jan-21
26-Jan-21
31-Dec-20

30-Sep-20
28-Dec-20

Maturity

8-Oct-20
7-May-24
18-Apr-25
31-Dec-33
18-Apr-37
31-Dec-38

26-Jan-22
26-Jan-27
31-Dec-33

31-Dec-38
28-Jun-2117




