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TOTAL PREFERRED
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(MM) (MM $) (MM) (MM) usD
SOLIDERE A 100.00 843.00 100.00 843.00 usp 7,936 66,466 8.43 828 8.48 8.26 853
SOLIDERE B 65.00 543.40 65.00 543.40 usD 1,004 8,393 8.36 827 8.47 8.27 838
BQ.LIB. POUR LE COMMERCE 51.03 47.46 152.70 142,01 usp - - 093 - - - 093
BQ.LIB. POUR LE COMMERCE PREF. "C" 035 35.00 035 35.00 usD - - 100.00 - - - 100.00
BQ.LIB. POUR LE COMMERCE PREF. "D" 075 75.00 075 75.00 usD - - 100.00 - - - 100.00
BANQUE AUDI 399.75 2298.56 399.75 229856 usD 760 4370 5.75 5.75 5.75 5.75 575
BANQUE AUDI GDR 116.24 668.37 668.37 usD - - 5.75 - - - 575
BANQUE AUDI PREFERRED "G" 150 150.45 150 100.00 150.45 usD - - 100.30 - - - 100.30
BANQUE AUDI PREFERRED "H" 075 75.00 075 100.00 75.00 usD - - 100.00 - - - 100.00
BANQUE AUDI PREFERRED "I" 250 248,63 250 100.00 248.63 usD 2,000 198,900 99.45 99.45 99.45 99.45 99.50
BANQUE AUDI PREFERRED "J" 250 250.00 250 100.00 250.00 usD - - 100.00 - - - 100.00
BANK OF BEIRUT 16.82 316.26 50.47 948.79 usD - - 18.80 - - - 18.80
BANK OF BEIRUT PRIORITY 476 100.00 100.00 usD - - 21.00 - - - 21.00
BANK OF BEIRUT PREFERRED SHARES "M 5.40 140.40 5.40 25.00 140.40 usD - - 26.00 - - - 26.00
BANK OF BEIRUT PREFERRED SHARES "I 5.00 130.00 5.00 25.00 130.00 usD - - 26.00 - - - 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 4.00 104.00 4.00 25.00 104.00 usDp - - 26.00 - - - 26.00
BYBLOS BANK 56552 84827 565.52 848.27 usD 66,542 99,813 1.50 150 150 1.50 150
BYBLOS BANK GDR 131 100.80 100.80 usD - - 77.00 - - - 77.00
BYBLOS BANK PREFERRED SHARES 2008 2.00 200.00 2.00 100.00 200.00 usD - - 100.00 - - - 100.00
BYBLOS BANK PREFERRED SHARES 2009 2.00 200.00 2.00 96.00 200.00 usD 1,000 100,000 100.00 100.00 100.00 100.00 100.00
BQ.EUROPEENNE PRM.O 51.40 77.10 62.00 93.00 usD - - 1.50 - - - 150
BQ.EUROPEENNE PR.M.O PREFERRED 20 0.35 36.65 035 100.00 36.65 usD - - 104.70 - - - 104.70
BLOM BANK GDR 73.90 843.15 843.15 usD 11,110 126,754 1141 11.36 11.46 1136 11.45
BLOM BANK 215.00 2386.50 215.00 2386.50 usb 635 7,049 11.10 11.10 11.10 11.10 11.10
RASAMNY-YOUNIS MOTORS CO 10.92 36.04 27.30 90.09 usp - - 330 - - - 330
HOLCIM Liban 1952 289.23 1952 28923 usb 1,490 22,080 14.82 14.90 14.90 1475 1475
STE DES CIMENTS BLANCS N 3.00 8.40 3.00 8.40 usp - - 2.80 - - - 2.80
92,477 $633,825
Official USD Closing 1507.5
LEBANESE GLOBAL DEPOSITARY RECEIPTS SHARES MM BID$ ASK$  MID PRICE $ STOCK INDEX VALUE PRE:/’foE % OF CHANGE
BLOM BANK 73.90 11.30 1150 1140 MARKET VALUE WEIGHTED INDEX 95.87 96.46  -0.60%
BYBLOS BANK 131 77.00 0.00 0.00 NUMBER OF TRANSACTIONS 36
AUDI BANK 116.24 5.60 575 568
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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 30-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  99.951 99.957 99.951 5.616 4.039 0.066 0.009
Lebanon / 12-06-2018 usb 700.00 700.00 5.150 100.000  99.750 101.750 99.750 7.328 0.000 0.000 0.000
Lebanon /12-11-2018 usb 1,025.00 1,025.00 5.150 100.000  99.650 100.230 99.650 5.833 3.814 0.499 0.498
Lebanon /28-11-2018 EUR 445.00 445.00 5.350 100.000 101.250 102.250 101.250 3.059 3.686 0.566 0.640
Lebanon / 23-04-2019 usb 500.00 500.00 6.750 100.000  99.125 101.125 99.125 6.440 4.188 0.934 1.330
Lebanon / 20-05-2019 usb 650.00 650.00 6.000 100.000 100.000 100.800 100.000 5.996 3.747 0.977 1.460
Lebanon /28-11-2019 usb 1,500.00 1,500.00 5.450 100.000  98.600 99.990 98.600 6.398 3.904 1.448 2.881
Lebanon / 09-03-2020 usb 1,200.00 1,200.00 6.375 100.000 100.020 101.090 100.020 6.357 3.859 1.708 3.838
Lebanon / 14-04-2020 usb 700.00 700.00 5.800 100.000  98.050 99.550 98.050 6.885 4.385 1.805 4.219
Lebanon / 19-06-2020 usb 600.00 600.00 6.150 100.000  98.250 99.250 98.250 7.044 4.559 1.920 4.800
Lebanon / 12-04-2021 usb 2,092.47 2,092.47 8.250 100.000 102.550 103.850 102.550 7.269 4.648 2.575 8.280
Lebanon / 27-05-2022 usb 500.00 500.00 6.250 100.000  95.125 96.125 95.125 7.666 4.860 3.415 14.460
Lebanon / 04-10-2022 usb 1,540.00 1,540.00 6.100 100.000  95.300 96.450 95.300 7.366 4.554 3.679 16.765
Lebanon / 27-01-2023 usb 1,100.00 1,100.00 6.000 100.000  94.350 95.600 94.350 7.434 4.621 3.962 19.140
Lebanon / 26-05-2023 usb 500.00 500.00 6.400 100.000  93.750 94.750 93.750 7.920 5.114 4.097 20.850
Lebanon / 22-04-2024 usb 700.00 700.00 6.650 100.000  95.040 96.040 95.040 7.701 4.888 4.805 28.120
Lebanon / 04-11-2024 usb 500.00 538.47 6.250 100.000  92.400 93.475 92.400 7.760 4.831 5.028 31.745
Lebanon / 03-12-2024 usb 250.00 250.00 7.000 100.000  95.557 96.588 95.557 7.876 4.943 5.006 31.704
Lebanon / 26-02-2025 usb 800.00 800.00 6.200 100.000  91.560 92.890 91.560 7.819 4.883 5.332 35.026
Lebanon / 12-06-2025 usb 800.00 800.00 6.250 100.000  90.500 92.500 90.500 8.028 4.614 5.418 36.840
Lebanon / 27-11-2026 usb 1,600.00 1,600.00 6.600 100.000  90.250 91.900 90.250 8.206 5.240 6.128 48.509
Lebanon / 23-03-2027 usb 1,250.00 1,250.00 6.850 100.000  90.150 91.350 90.150 8.446 5.489 6.365 51.696
Lebanon /29-11-2027 usb 1,000.00 1,000.00 6.750 100.000  90.250 91.450 90.250 8.241 5.275 6.584 57.000
Lebanon / 20-03-2028 usb 700.00 700.00 7.000 100.000  94.500 95.500 94.500 7.809 4.847 6.724 59.800
Lebanon / 03-11-2028 usb 500.00 893.20 6.650 100.000  88.360 89.790 88.360 8.335 5.367 6.974 65.158
Lebanon / 25-05-2029 usb 1,000.00 1,000.00 6.850 100.000  88.000 89.000 88.000 8.548 5.586 7.155 69.340
Lebanon / 26-02-2030 usb 1,400.00 1,400.00 6.650 100.000  87.250 88.750 87.250 8.368 5.396 7.681 78.849
Lebanon / 22-04-2031 usb 300.00 300.00 7.000 100.000  87.310 88.190 87.310 8.646 5.683 8.047 88.060
Lebanon / 20-11-2031 usb 1,000.00 1,000.00 7.150 100.000  95.000 96.000 95.000 7.752 4.790 8.174 93.460
Lebanon / 23-03-2032 usb 1,000.00 1,000.00 7.000 100.000  88.600 90.050 88.600 8.405 5.437 8.375 96.954
Lebanon / 02-11-2035 usb 600.00 600.00 7.050 100.000  87.780 88.630 87.780 8.395 5.427 9.080 124.355
Lebanon / 23-03-2037 usb 750.00 750.00 7.250 100.000  88.750 90.240 88.750 8.451 5.485 9.605 138.092
TOTAL PUBLIC SECTOR EUROBONDS 27,494.851 27,736.52

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 99.00 99.27 99.00 7.36 4.73 271 9.21
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 -0.62 -0.64 -0.57 -0.42 .04 0.21 0.58 1.25
USA - 1.82 2.02 - 2.25 2.49 2.63 2.81 293 297 3.13
UK - 0.50 0.65 - 0.69 0.78 0.82 112 1.25 1.43 1.85
Japan - -0.12 -0.12 -0.12 -0.14 -0.14 -0.12 -0.10 -0.03 0.05 0.74
Libor USD EUR JPY GBP Spot Rates Bid Ask

1 Months 1.91 -0.40 -0.05 0.52 Lebanese Pound 1505.00 1521.00
2 Months 2.06 -0.38 -0.05 0.58 Euro 121 1.2078
3 Months 2.36 -0.36 -0.03 0.71 British Sterling Pound 137 1.3732
6 Months 252 -0.32 0.02 0.81 Japanese Yen 109.37 109.4000
1 Year 278 -0.24 0.12 0.98 Gold 1313.16 1313.93

Lebanese Republic USD Eurobonds Yield Curve

10.000
9.000 Disclaimer: The Capital Markets Authority (CMA) publishes reports for
8.000 general information purposes only. However, under no circumstances the
CMA will accept any responsibility or liability in connection with the use of the
7.000 information provided in these reports or on this website.
6.000
5.000
Contact us by email: research@cma.gov.lb
4.000
3.000
2.000
1.000
0.000

18-Aug-16
15-May-19
8-Feb-22 1
4-Nov-24 4
1-Aug-27 4
27-Apr-30
21-Jan-33
18-Oct-35
14-Jul-38 -



