
Resumen de Mercado
FUTUROS

21 DE AGOSTO DE 2008

P.Liq. Var.Pts. SubyacenteVolumen

+/-

Interés

Abierto

 OC08  8.740 -0.020  8.675TIIE 28  15,000  515,633

 NV08  8.830  0.010  8.675TIIE 28  26,000  314,856

 DC08  8.880  0.020  8.675TIIE 28  56,000  346,419

 SP08  9.025  0.035  8.970SWAP 10  4,244

 OC08  8.980  0.000  8.970SWAP 10

 DC08  8.980  0.000  8.970SWAP 10  7,900

 SP08  8.37  8.32-0.01CETE 91  62,000

 OC08  8.41  8.32 0.01CETE 91  9,000  88,000

 NV08  8.46  8.32 0.01CETE 91  1,000  18,000

 SP08  102.650 -0.275  100.00BONO 10 AÑOS  11,300  116,588

 DC08  102.775 -0.350  100.00BONO 10 AÑOS  2,700  33,779

 OC08  10.179 -0.050  10.094DÓLAR  63,799

 NV08  10.247 -0.050  10.094DÓLAR  22,061

 DC08  10.293 -0.049  10.094DÓLAR  9,776

 15.023 7 0.091 15.109 OC08EURO

 15.023 0.092 15.159 NV08EURO

 15.023 390 0.093 15.203 DC08EURO

 SP08  26,685 -294  26,534.97IPC  2,979  49,633

 DC08  27,262 -237  26,534.97IPC  1,308  11,406

OPCIONES

Vencimiento P.Ejercicio Call/Put P. Liq. C.Abiertos

 26,000 P  559.0019/09/2008  190  IPC

 26,500 P  762.0019/09/2008  174  IPC

 27,500 C  486.0019/09/2008  126  IPC

 28,000 C  324.0019/09/2008  34  IPC

 29,000 P  2,415.0019/09/2008  152  IPC

TRADES

OPERAC.

VOLUME

VOLUMEN IMPORTE

(pesos)

NOTIONAL AMOUNT

CONTRATOS

ABIERTOS

OPEN INTEREST

TOTAL FUTUROS  327  133,348 14,008,443,610  48,083,107

TOTAL OPCIONES  19  1,372 10,212,500  64,710

 346  134,720  48,147,817TOTAL MERCADO  14,018,656,110

TOTAL DE MERCADO
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