DAILY REPORT
A Prices and Indices
COMMUNICATION AND RESEARCH DEPARTMENT Beirut Stock Exchange as at the closing of

i)lall glowildiiia CAPITAL MARKETS AUTHORITY Equity Market 23-Feb-18
CAPITAL MARKETS AUTHORITY

LEBANON

LISTED LOTRE PREFERRED | REFERRED  1ora MARKET
CAP.

MARKET CAP. ORDINARY SHARES ISSUE TRADED  TRADED VALUE  CLOSING

LISTED COMPANIES SHARES S SHARES e C VOLUME PRICE OPENPRICE  HIGHPRICE ~ LOW PRICE PREVIOUS PRICE
(MM) (MM $) (MM) (MM) usb (MM $)
SOLIDERE A 100.00 847 100.00 847.00 usD 4,044 34,236 8.47 8.50 8.50 8.41 8.55
SOLIDERE B 65.00 546.00 65.00 546.00 usD 7,095 59,623 8.40 8.45 8.45 8.40 8.46
BQ.LIB. POUR LE COMMERCE 71.03 66.06 152.70 142.01 usD - - 0.93 - B - 0.93
BQ.LIB. POUR LE COMMERCE PREF. "B" 0.55 55.00 0.55 55.00 usD - - 100.00 - B - 100.00
BQ.LIB. POUR LE COMMERCE PREF. "C" 0.35 35.00 0.35 35.00 usD - - 100.00 - B - 100.00
BQ.LIB. POUR LE COMMERCE PREF. "D" 0.75 75.75 0.75 75.75 usD - - 101.00 - - - 101.00
BANQUE AUDI 399.75 2398.50 399.75 2398.50 usb - - 6.00 - = - 6.00
BANQUE AUDI GDR 119.92 695.56 695.56 usb - - 5.80 - = - 5.80
BANQUE AUDI PREFERRED "G" 1.50 150.45 1.50 100.00 150.45 usD - - 100.30 - = - 100.30
BANQUE AUDI PREFERRED "H" 0.75 75.00 0.75 100.00 75.00 usD - - 100.00 - = - 100.00
BANQUE AUDI PREFERRED "I 250 250.00 250 100.00 250.00 usb 155 15,500 100.00 100.00 100.00 100.00 99.95
BANQUE AUDI PREFERRED "J" 275 274.86 275 100.00 274.86 usD - - 99.95 - = - 99.95
BANK OF BEIRUT 17.75 333.63 50.47 948.79 usD - - 18.80 - = - 18.80
BANK OF BEIRUT PRIORITY 4.76 100.00 100.00 usD - - 21.00 - - - 21.00
BANK OF BEIRUT PREFERRED SHARES "H 5.40 139.86 5.40 25.00 139.86 usD - - 25.90 - = - 25.90
BANK OF BEIRUT PREFERRED SHARES "I" 5.00 125.00 5.00 25.00 125.00 usD 40,000 1,000,000 25.00 25.00 25.00 25.00 26.00
BANK OF BEIRUT PREFERRED SHARES "J' 3.00 78.00 3.00 25.00 78.00 usD - - 26.00 - = - 26.00
BANK OF BEIRUT PREFERRED SHARES "K 4.00 103.00 4.00 25.00 103.00 usD - - 25.75 - - - 25.75
BYBLOS BANK 565.52 916.13 565.52 916.13 usD 1,000 1,620 1.62 1.62 1.62 1.62 1.63
BYBLOS BANK GDR 131 105.38 105.38 usD - - 80.50 - = - 80.50
BYBLOS BANK PREFERRED SHARES 2008 2.00 204.20 2.00 100.00 204.20 usD - - 102.10 - - - 102.10
BYBLOS BANK PREFERRED SHARES 2009 2.00 206.00 2.00 96.00 206.00 usD - - 103.00 - = - 103.00
BQ.EUROPEENNE PR.M.O 51.40 60.14 62.00 7254 usD - - 117 - - - 117
BQ.EUROPEENNE PR.M.O PREFERRED 20 0.35 36.40 0.35 100.00 36.40 usD - - 104.00 - = - 104.00
BLOM BANK GDR 73.90 924.44 924.44 usD - - 12.51 - - - 12.51
BLOM BANK 215.00 2580.00 215.00 2580.00 usb 5,048 60,576 12.00 12.00 12.00 12.00 12.00
RASAMNY-YOUNIS MOTORS CO 10.92 32.87 27.30 82.17 usD 33,929 102,181 3.01 2.95 3.30 295 3.25
HOLCIM Liban 19.52 287.86 19.52 287.86 usD - - 14.75 - - - 14.75
STE DES CIMENTS BLANCS N 9.00 23.49 3.00 7.83 usD - - 261 - - - 261

TOTAL EXECUTED 1,755.67 11,725.59 1,660.25 12,462.74

Official USD Closing 1507.5

LEBANESE GLOBAL DEPOSITARY RECEIPTS SHARES MM BID$ ASKS$  MIDPRICE $ STOCK INDEX VALUE PRE\YA“EHE 9% OF CHANGE
BLOM BANK 73.90 12.30 12.50 1250 MARKET VALUE WEIGHTED INDEX 99.28 99.94  -0.65%
BYBLOS BANK 131 76.50 82.00 79.25 NUMBER OF TRANSACTIONS 99.94

AUDI BANK 11624 575 5.80 578
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DAILY REPORT
A Prices and Yields
COMMUNICATION AND RESEARCH DEPARTMENT Luxembourg Stock Exchange as at the closing of

ol Jla il iy CAPITAL MARKETS AUTHORITY Lebanese Public Sector Eurobonds 23-Feb-18
CAPITAL MARKETS AUTHORITY

LEBANON

MATURITY CEEEEY AUVOONT OUTSTANS\/\II;\IE AMOUNT
M) COUPON ISSUEP.  BIDS YIELD  SPREAD DURATION ~ CONVEXITY

Lebanon / 07-03-2018 usp 700.00 35.00 5.000 100000  99.974 99.976 99.974 5,801 5.911 0028 0002
Lebanon / 27-05-2018 usp 200.00 10.00 5.000 100000  99.894 99.918 99.894 5.363 3812 0247 0122
Lebanon / 12-06-2018 usp 700.00 700.00 5.150 100000  99.625 101.625 99.625 6.391 4.818 0289 0170
Lebanon / 12-11-2018 usp 1,025.00 1,025.00 5.150 100000  99.670 99.900 99.670 5619 3.633 0677 0794
Lebanon / 28-11-2018 EUR 445.00 445.00 5.350 100000 101.120 102.130 101.120 3.766 4.405 0734 1077
Lebanon / 23-04-2019 usp 500.00 500.00 6.750 100000  98.750 100.750 98.750 6.633 4.634 1085 1730
Lebanon / 20-05-2019 usp 650.00 650.00 6.000 100000  99.400 100.350 99.400 6.505 4512 1152 1.920
Lebanon / 28-11-2019 usp 1,500.00 1,500.00 5.450 100000  97.800 99.000 97.800 6.796 4.575 1622 3497
Lebanon / 09-03-2020 usp 1,200.00 1,200.00 6.375 100000  99.060 100.140 99.060 6.877 4.660 1823 4399
Lebanon / 14-04-2020 usp 700.00 700.00 5.800 100000  97.700 98.900 97.700 6.976 4.752 1928 4828
Lebanon / 19-06-2020 usp 600.00 600.00 6.150 100000 98500 99.500 98.500 6.857 4614 2090 5610
Lebanon / 12-04-2021 usp 2,092.47 2,092.47 8.250 100.000 103.200 104.300 103.200 7.086 4.693 2653 8.970
Lebanon / 27-05-2022 usp 500.00 500.00 6.250 100000 96375 97.375 96.375 7.253 4.599 3603 15.870
Lebanon / 04-10-2022 usp 1,540.00 1,540.00 6.100 100000  95.850 97.000 95.850 7473 4547 3862 18.233
Lebanon / 27-01-2023 usp 1,100.00 1,100.00 6.000 100000 94910 96.330 94.910 7.047 4.621 4146 20.720
Lebanon / 26-05-2023 usp 500.00 500.00 6.400 100000 95375 96.375 95.375 7.478 4.824 4202 22570
Lebanon / 22-04-2024 usp 700.00 700.00 6.650 100000  96.290 97.560 96.290 7.409 4.609 4837 29.100
Lebanon / 04-11-2024 usp 500.00 538.47 6.250 100000 93910 95.120 93.910 7.419 4.618 5227  33.866
Lebanon / 03-12-2024 usp 250.00 250.00 7.000 100000  97.81 97.944 97.181 7,536 4731 5204 33796
Lebanon / 26-02-2025 usp 800.00 800.00 6.200 100000  92.960 93.970 92.960 7512 4.665 552  37.217
Lebanon / 12-06-2025 usp 800.00 800.00 6.250 100000 92750 94.750 92.750 7,559 4.719 5629  39.240
Lebanon / 27-11-2026 usp 1,600.00 1,600.00 6.600 100000  93.000 94.150 93.000 7712 4.826 6353 51375
Lebanon / 23-03-2027 usp 1,250.00 1,250.00 6.850 100000 94410 95.500 94.410 7117 4.838 6391  53.114
Lebanon / 29-11-2027 usp 1,000.00 1,000.00 6.750 100000 92910 94.560 92,910 7.799 4.918 65825  60.280
Lebanon / 20-03-2028 usp 700.00 700.00 7.000 100000 96500 97.500 96.500 7,500 4.576 6945  62.880
Lebanon / 03-11-2028 usp 500.00 893.20 6.650 100000 91250 92.690 91.250 7.874 4.989 7225 68.774
Lebanon / 25-05-2029 usp 1,000.00 1,000.00 6.850 100000 91375 92.375 91.375 8.027 5.103 7425 73320
Lebanon / 26-02-2030 usp 1,400.00 1,400.00 6.650 100000  89.600 90.810 89.600 8.015 5.126 7922 82671
Lebanon / 22-04-2031 usp 300.00 300.00 7.000 100000  92.060 92.940 92.060 7.984 5.090 8076  90.140
Lebanon / 20-11-2031 usp 1,000.00 1,000.00 7.150 100000  97.250 98.250 97.250 7.472 4.545 8425  97.710
Lebanon / 23-03-2032 usp 1,000.00 1,000.00 7.000 100000 91410 92.900 91.410 8.029 5.148 8338  98.040
Lebanon / 02-11-2035 usp 600.00 600.00 7.050 100000 90500 92.000 90.500 8.066 5.170 9409  130.755
Lebanon / 23-03-2037 usp 750.00 750.00 7.250 100000 91450 92.690 91.450 8139 5.258 9543 139.059

TOTAL PUBLIC SECTOR EUROBONDS 28,205.131 27,781.79
EURO CDS

Not Available

LEBANESE PRIVATE SECTOR EUROBONDS

MATURITY SIZE MM TYPE COUPON Issue P. BID $ Ask $ MID. P YIELD SPREAD  DURATION CONVEXITY
BANK BYBLOS S.A.L/21-06-2021 USD 300 Note 7 100 99.61 99.90 99.61 7.13 4.74 2.89 10.31

World Yields in Native Terms O/N 3 Months 6 Months 9 Months 1 Year PACES ERCES ears 7 Years Years 30 Years

EUR -0.69 -0.63 -0.61 -0.64 -0.53 -0.43 0.04 0.31 0.66 133
US.A - 1.64 1.85 - 2.00 224 2.40 2.63 2.81 2.89 3.17
UK - 0.33 0.48 - 0.41 0.69 0.80 1.02 124 152 1.92
Japan - -0.14 -0.15 -0.13 -0.15 -0.15 -0.12 -0.11 -0.05 0.05 0.76
Libor USD EUR JPY GBP Spot Rates Bid Ask
1 Months 1.62 -0.40 -0.04 0.50 Lebanese Pound 1510.00 1521.00
2 Months 176 -0.39 -0.07 0.52 Euro 1.23 1.2310
3 Months 1.94 -0.38 -0.07 0.56 British Sterling Pound 1.40 1.3996
6 Months 217 -0.32 0.00 0.67 Japanese Yen 106.71 106.7300
1 Year 2.45 -0.26 0.10 0.89 Gold 1331.38 1331.50
Lebanese Republic USD Eurobonds Yield Curve
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