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(MM) (MM $) (MM) (MM) usD
SOLIDERE A 100.00 732.00 100.00 732.00 usp 24,532 180,754 7.32 7.40 7.40 7.30 7.36
SOLIDERE B 65.00 47255 65.00 47255 usD 2277 16,562 727 7.30 7.30 7.19 735
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 67.50 0.75 67.50 usD - - 90.00 - - - 90.00
BANQUE AUDI 399.75 2030.73 399.75 203073 usD - - 5.08 - - - 5.08
BANQUE AUDI GDR 116.24 617.22 617.22 usD - - 531 - - - 531
BANQUE AUDI PREFERRED "G" 150 142.50 150 100.00 142,50 usD - - 95.00 - - - 95.00
BANQUE AUDI PREFERRED "H" 075 72.00 075 100.00 72.00 usD - - 96.00 - - - 96.00
BANQUE AUDI PREFERRED "I" 250 23750 250 100.00 237.50 usD - - 95.00 - - - 95.00
BANQUE AUDI PREFERRED "J" 250 24488 250 100.00 244.88 usD - - 97.95 - - - 97.95
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 5.40 135.38 5.40 25.00 135.38 usD 7,950 199,343 25.07 25.05 25.15 25.05 25.15
BANK OF BEIRUT PREFERRED SHARES "I 5.00 125.00 5.00 25.00 125.00 usD - - 25.00 - - - 25.00
BANK OF BEIRUT PREFERRED SHARES "J'  3.00 75.00 3.00 25.00 75.00 usD - - 25.00 - - - 25.00
BANK OF BEIRUT PREFERRED SHARES 'K 4.00 100.60 4.00 25.00 100.60 usDp - - 25.15 - - - 25.15
BYBLOS BANK 565.52 836.96 565.52 836.96 usD - - 148 - - - 148
BYBLOS BANK GDR 131 98.18 98.18 usD - - 75.00 - - - 75.00
BYBLOS BANK PREFERRED SHARES 2008 2.00 174.00 2.00 100.00 174.00 usD 1,000 87,000 87.00 87.00 87.00 87.00 85.00
BYBLOS BANK PREFERRED SHARES 2009 2.00 178.90 2.00 96.00 178.90 usD - - 89.45 - - - 89.45
BQ.EUROPEENNE PRM.O 51.40 79.67 62.00 96.10 usD - - 155 - - - 155
BQ.EUROPEENNE PR.M.O PREFERRED 20 0.35 36.75 035 100.00 36.75 usD - - 105.00 - - - 105.00
BLOM BANK GDR 73.90 753.74 753.74 usD 2,000 20,400 1020 1020 10.20 1020 10.30
BLOM BANK 215.00 2182.25 215.00 2182.25 usb 25,890 262,887 1015 10.20 10.20 10.10 10.10
RASAMNY-YOUNIS MOTORS CO 10.92 36.04 27.30 90.09 usp - - 330 - - - 330
HOLCIM Liban 1952 31226 1952 31226 usp - - 16.00 - - - 16.00
STE DES CIMENTS BLANCS N 3.00 852 3.00 852 usb - - 284 - - - 284
11,046.40
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 10.10 10.20 10.10 MARKET VALUE WEIGHTED INDEX 79.80 7998 -0.22%
BYBLOS BANK 131 60.50 77.00 68.75 NUMBER OF TRANSACTIONS 29
AUDI BANK 116.24 510 520 5.15
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Lebanon / 12-11-2018
Lebanon / 28-11-2018
Lebanon / 23-04-2019
Lebanon / 20-05-2019
Lebanon / 28-11-2019
Lebanon / 09-03-2020
Lebanon / 14-04-2020
Lebanon / 19-06-2020
Lebanon / 12-04-2021
Lebanon / 27-05-2022
Lebanon / 04-10-2022
Lebanon / 27-01-2023
Lebanon / 26-05-2023
Lebanon / 22-04-2024
Lebanon / 04-11-2024
Lebanon / 03-12-2024
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Lebanon / 26-02-2030
Lebanon / 22-04-2031
Lebanon / 20-11-2031
Lebanon / 23-03-2032
Lebanon / 17-05-2033
Lebanon / 17-05-2034
Lebanon / 02-11-2035
Lebanon / 23-03-2037
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YIELD SPREAD DURATION  CONVEXITY
6.178 4.153 0.273 0.149
7.302 7.793 0.319 0.203
7.284 5.062 0.691 0.820
7.556 5.124 0.760 0.950
7.750 5.329 1.237 2.156
8.324 5.660 1.454 2.905
8.331 5672 1.554 3.247
8.490 5.836 1.719 3.870
9.241 6.488 2.306 6.830
9.678 6.933 3.238 12.870
9.548 6.712 3.497 14.988
9.674 6.843 3.776 17.220
9.778 6.955 3.931 18.960
9.714 6.879 4.471 24.920
9.744 6.829 4.849 29.230
9.810 6.891 4.835 29.252
9.787 6.874 4.968 31.215
9.783 6.880 5.246 34.200
9.681 6.771 5.965 45.523
9.685 6.735 5.992 47.030
9.697 6.749 6.416 53.650
9.669 6.730 6.485 55.480
9.670 6.720 6.797 61.434
9.748 6.810 6.993 65.680
9.558 6.604 7.211 71.801
9.610 6.655 7.589 80.750
9.758 6.820 7.734 84.670
9.609 6.671 7.812 87.599
9.588 6.649 7.949 92.770
9.531 6.593 8.192 100.110
9.448 6.498 8.791 116.635
9.466 6.517 8.915 124.118

TAL PUBLIC SECTOR EUROBONDS 29,57 32,511.16
EURO CDS

MATURITY

Not Available

SIZE MM

TYPE

COUPON

Issue P.

BIDS$

Ask $

MID. P

YIELD

SPREAD

DURATION

CONVEXITY

LEBANESE PRIVATE SECTOR EUROBONDS

MATURITY

BANK BYBLOS S.A.L/21-06-2021
BLOM BANK S.A.L/04-05-2023

Bank Audi S.A.L/04-05-2023

SIZE MM
USD 300
USD 300
USD 350

TYPE COUPON
Note 7
Certificate 75
Bond 6.75

Issue P.

BID$
98.74
99.47
99.89

Ask $
98.99
99.86
99.91

MID. P
98.74
99.47
99.89

YIELD SPREAD  DURATION CONVEXITY
7.49 4.73 2.56 8.13
7.62 4.79 3.87 18.57
6.77 4.01 4.35 22.02

World Yields in Native Terms O/N 3 Months 6 Mor 9 Months 1 Year PACES EACES ERCEIS 7 Years 10 Years 30 Years

EUR -0.59 -0.60 -0.66 -0.64 -0.58 -0.45 -0.18 0.08 0.45 1.10
USA - 2.04 221 - 242 2.66 2.76 2.83 291 2.95 3.07
UK - 0.70 0.71 - 0.72 0.78 0.82 1.06 1.18 1.34 1.78
Japan - -0.18 -0.12 -0.12 -0.12 -0.11 -0.11 -0.09 -0.04 0.05 0.75
Libor USD EUR JPY GBP Spot Rates Bid Ask
1 Months 2.08 -0.40 -0.06 0.65 Lebanese Pound 1508.00 1518.00
2 Months 217 -0.38 -0.05 0.70 Euro 117 11731
3 Months 234 -0.36 -0.03 0.79 British Sterling Pound 132 1.3161
6 Months 2.53 -0.32 0.01 0.90 Japanese Yen 111.54 111.5500
1 Year 2.82 -0.23 0.12 1.05 Gold 1218.42 1218.52
Lebanese Republic USD Eurobonds Yield Curve
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