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TOTAL PREFERRED
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(MM) (MM $) (MM) (MM) usb
SOLIDERE A 100.00 836.00 100.00 836.00 usb 29,476 244,729 8.36 8.34 8.40 8.11 8.25
SOLIDERE B 65.00 542.10 65.00 542.10 usb 27,858 229,501 8.34 8.08 8.39 8.08 8.21
BQ.LIB. POUR LE COMMERCE 51.03 47.46 152.70 142.01 usb - - 0.93 - = - 0.93
BQ.LIB. POUR LE COMMERCE PREF. "C" 0.35 35.00 0.35 35.00 usb - - 100.00 - = - 100.00
BQ.LIB. POUR LE COMMERCE PREF. "D" 0.75 75.00 0.75 75.00 usD - - 100.00 - = - 100.00
BANQUE AUDI 399.75 2298.56 399.75 2298.56 usb 18,191 104,670 5.75 5.97 5.97 5.75 5.75
BANQUE AUDI GDR 116.24 668.37 668.37 usb 17,863 102,712 5.75 5.75 5.75 5.75 5.75
BANQUE AUDI PREFERRED "G" 1.50 150.45 1.50 100.00 150.45 usb - - 100.30 - = - 100.30
BANQUE AUDI PREFERRED "H" 0.75 75.00 0.75 100.00 75.00 usb - - 100.00 - = - 100.00
BANQUE AUDI PREFERRED "I" 250 250.00 250 100.00 250.00 usb - - 100.00 - = - 100.00
BANQUE AUDI PREFERRED "J" 250 250.00 250 100.00 250.00 usb - - 100.00 - = - 100.00
BANK OF BEIRUT 16.82 316.26 50.47 948.79 usb - - 18.80 - = - 18.80
BANK OF BEIRUT PRIORITY 4.76 100.00 100.00 usb - - 21.00 - = - 21.00
BANK OF BEIRUT PREFERRED SHARES "H 5.40 140.40 5.40 25.00 140.40 usb - - 26.00 - = - 26.00
BANK OF BEIRUT PREFERRED SHARES "I" 5.00 130.00 5.00 25.00 130.00 usb - - 26.00 - = - 26.00
BANK OF BEIRUT PREFERRED SHARES "J' 3.00 78.00 3.00 25.00 78.00 usb - - 26.00 - = - 26.00
BANK OF BEIRUT PREFERRED SHARES "K 4.00 104.00 4.00 25.00 104.00 usb - - 26.00 - = - 26.00
BYBLOS BANK 565.52 899.17 565.52 899.17 usb 22,800 36,252 1.59 1.59 1.59 1.59 1.66
BYBLOS BANK GDR 131 106.04 106.04 usb - - 81.00 - = - 81.00
BYBLOS BANK PREFERRED SHARES 2008 2.00 202.00 2.00 100.00 202.00 usb 69 6,969 101.00 101.00 101.00 101.00 102.20
BYBLOS BANK PREFERRED SHARES 2009 2.00 213.00 2.00 96.00 213.00 usb - - 106.50 - = - 106.50
BQ.EUROPEENNE PR.M.O 51.40 77.10 62.00 93.00 usb - - 1.50 - = - 1.50
BQ.EUROPEENNE PR.M.O PREFERRED 20 0.35 36.65 0.35 100.00 36.65 usb - - 104.70 - = - 104.70
BLOM BANK GDR 73.90 831.33 831.33 usb 5,150 57,933 11.25 11.24 11.25 11.24 11.20
BLOM BANK 215.00 2405.85 215.00 2405.85 usb - - 11.19 - - - 1l 71E)
RASAMNY-YOUNIS MOTORS CO 10.92 36.04 27.30 90.09 usb - - 3.30 - E - 3.30
HOLCIM Liban 19.52 286.50 19.52 286.50 usb 556 8,161 14.68 14.75 14.75 14.42 14.75
STE DES CIMENTS BLANCS N 3.00 8.40 3.00 8.40 usb - - 2.80 - E - 2.80

Official USD Closing 1507.5

LEBANESE GLOBAL DEPOSITARY RECEIPTS SHARES MM BID$ ASK$  MID PRICE $ STOCK INDEX VALUE PRE:/’fLUUSE % OF CHANGE
BLOM BANK 73.90 11.00 11.20 11.10 MARKET VALUE WEIGHTED INDEX 96.78 9600  0.82%
BYBLOS BANK 131 77.00 0.00 0.00 NUMBER OF TRANSACTIONS 57

AUDI BANK 116.24 555 575 565
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Prices and Yields
COMMUNICATION AND RESEARCH DEPARTMENT Luxembourg Stock Exchange as at the closing of
CAPITAL MARKETS AUTHORITY Lebanese Public Sector Eurobonds 23-Apr-18

ISSUED UN
MATURITY CURRENCY AnaRaALINT COUPON ISSUE P. P YEELD  SPREAD DURATION  CONVEXITY

Lebanon / 27-05-2018 usbD 200.00 10.00 5.000 100.000  99.932 99.941 99.932 5.653 4.032 0.088 0.016
Lebanon / 12-06-2018 usb 700.00 700.00 5.150 100.000  99.875 101.875 99.875 6.001 0.000 0.000 0.000
Lebanon /12-11-2018 usb 1,025.00 1,025.00 5.150 100.000  99.730 101.200 99.730 5.652 3.632 0.524 0.536
Lebanon /28-11-2018 EUR 445.00 445.00 5.350 100.000 101.250 102.250 101.250 3.140 3.767 0.586 0.688
Lebanon / 23-04-2019 usb 500.00 500.00 6.750 100.000  99.500 100.500 99.500 6.025 3.808 0.955 1.380
Lebanon / 20-05-2019 usb 650.00 650.00 6.000 100.000 100.150 100.600 100.150 5.848 3.637 0.998 1.510
Lebanon /28-11-2019 usb 1,500.00 1,500.00 5.450 100.000  98.800 99.600 98.800 6.249 3.786 1.469 2.953
Lebanon / 09-03-2020 usb 1,200.00 1,200.00 6.375 100.000 100.000 101.350 100.000 6.370 3.903 1.730 3.925
Lebanon / 14-04-2020 usb 700.00 700.00 5.800 100.000  99.000 100.000 99.000 6.347 3.879 1.831 4.325
Lebanon / 19-06-2020 usb 600.00 600.00 6.150 100.000  99.875 100.875 99.875 6.208 3.730 1.948 4.930
Lebanon / 12-04-2021 usb 2,092.47 2,092.47 8.250 100.000 103.850 104.900 103.850 6.792 4.163 2.603 8.440
Lebanon / 27-05-2022 usD 500.00 500.00 6.250 100.000  97.500 98.500 97.500 6.961 4.136 3.456 14.760
Lebanon / 04-10-2022 usb 1,540.00 1,540.00 6.100 100.000  96.370 96.680 96.370 7.067 4.252 3.707 16.979
Lebanon / 27-01-2023 usb 1,100.00 1,100.00 6.000 100.000  95.750 96.850 95.750 7.064 4.257 3.996 19.420
Lebanon / 26-05-2023 usb 500.00 500.00 6.400 100.000  95.750 96.750 95.750 7.416 4.591 4.139 21.210
Lebanon / 22-04-2024 usb 700.00 700.00 6.650 100.000  96.810 97.190 96.810 7.317 4.381 4.842 28.490
Lebanon / 04-11-2024 usb 500.00 538.47 6.250 100.000  94.140 95.350 94.140 7.398 4.465 5.074 32.205
Lebanon / 03-12-2024 usb 250.00 250.00 7.000 100.000  97.087 97.809 97.087 7.566 4.631 5.046 32.108
Lebanon / 26-02-2025 usb 800.00 800.00 6.200 100.000  93.075 94.100 93.075 7511 4.576 5.371 35.452
Lebanon / 12-06-2025 usb 800.00 800.00 6.250 100.000  93.500 95.500 93.500 7.439 4.492 5.483 37.540
Lebanon / 27-11-2026 usb 1,600.00 1,600.00 6.600 100.000  91.500 92.450 91.500 7.985 5.008 6.167 48.984
Lebanon / 23-03-2027 usb 1,250.00 1,250.00 6.850 100.000  93.625 94.625 93.625 7.857 4.946 6.450 52.759
Lebanon /29-11-2027 usb 1,000.00 1,000.00 6.750 100.000  90.800 92.200 90.800 8.149 5.180 6.620 57.480
Lebanon / 20-03-2028 usb 700.00 700.00 7.000 100.000  96.500 97.500 96.500 7.507 4.540 6.789 60.660
Lebanon / 03-11-2028 usb 500.00 893.20 6.650 100.000  89.890 91.000 89.890 8.095 5.126 7.030 65.941
Lebanon / 25-05-2029 usb 1,000.00 1,000.00 6.850 100.000  91.000 92.000 91.000 8.094 5.106 7.259 70.800
Lebanon / 26-02-2030 usb 1,400.00 1,400.00 6.650 100.000  88.250 89.750 88.250 8.219 5.242 7.731 79.625
Lebanon / 22-04-2031 usb 300.00 300.00 7.000 100.000  90.060 90.940 90.060 8.262 5.283 8.157 89.850
Lebanon / 20-11-2031 usb 1,000.00 1,000.00 7.150 100.000  97.250 98.250 97.250 7.475 4.508 8.269 95.030
Lebanon / 23-03-2032 usb 1,000.00 1,000.00 7.000 100.000  89.700 91.200 89.700 8.258 5.289 8.436 98.000
Lebanon / 02-11-2035 usb 600.00 600.00 7.050 100.000  89.250 90.250 89.250 8.218 5.230 9.179 126.288
Lebanon / 23-03-2037 usb 750.00 750.00 7.250 100.000  89.200 90.640 89.200 8.399 5.420 9.649 138.995
TOTAL PUBLIC SECTOR EUROBONDS 27,502.238 27,743.90

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 98.99 99.27 98.99 7.36 4.73 2.73 9.34
World Yields in Native Terms O/N 3 Months 6 Months 9 Months 1 Year PACES 3 Years 5 Years 7 Years 10 Years 30 Years
EUR - -0.68 -0.66 -0.63 -0.65 -0.53 -0.39 0.00 0.25 0.63 1.29
USA - 181 2.02 - 221 2.46 2.62 2.81 293 297 3.15
UK - 0.51 0.59 - 0.75 0.84 0.88 117 1.32 151 1.91
Japan - -0.15 -0.13 -0.12 -0.13 -0.13 -0.11 -0.09 -0.03 0.06 0.74
Libor USD EUR JPY GBP Spot Rates Bid Ask

1 Months 1.90 -0.40 -0.04 0.53 Lebanese Pound 1505.50 1510.50
2 Months 2.06 -0.38 -0.04 0.63 Euro 122 1.2243
3 Months 2.36 -0.37 -0.03 0.75 British Sterling Pound 1.40 1.3967
6 Months 251 -0.32 0.02 0.86 Japanese Yen 108.15 108.1600
1 Year 276 -0.24 0.12 1.02 Gold 1326.01 1326.78

Lebanese Republic USD Eurobonds Yield Curve
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