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TOTAL PREFERRED
LISTED COMPANIES ;E;RESS R @A OSSK“RAERSY PRSEEEEQSD SHAT)i?(;lESUE TOTA\EX:RKET . I/Fé?_[ili‘::é VRAPEDVALE C\;(;“SC";G OPEN PRICE HIGH PRICE LOW PRICE  PREVIOUS PRICE
(MM) (MM $) (MM) (MM) usD
SOLIDERE A 100.00 691.00 100.00 691.00 usp 59,666 412,342 6.91 691 6.98 6.90 7.09
SOLIDERE B 65.00 45435 65.00 45435 usD 2,121 14,836 6.99 7.09 7.09 6.91 6.85
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 2042.72 399.75 2042.72 usD - - 511 - - - 511
BANQUE AUDI GDR 116.24 627.69 627.69 usD - - 5.40 - - - 5.40
BANQUE AUDI PREFERRED "G" 150 142.50 150 100.00 142,50 usD - - 95.00 - - - 95.00
BANQUE AUDI PREFERRED "H" 075 71.25 075 100.00 7125 usD - - 95.00 - - - 95.00
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 - - 25.07 - - - 25.07
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 565.52 803.03 565.52 803.03 usD 2,410 3422 142 142 142 142 145
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 - - 87.00 - - - 87.00
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 73.90 738.96 738.96 usD 10,000 100,000 10.00 10.00 10.00 10.00 10.00
BLOM BANK 215.00 2150.00 215.00 215000 usp 500 5,000 10.00 10.00 10.00 10.00 10.09
RASAMNY-YOUNIS MOTORS CO 10.92 36.04 27.30 90.09 usp - - 330 - - - 330
HOLCIM Liban 1952 307.96 1952 307.96 usp - - 1578 - - - 1578
STE DES CIMENTS BLANCS N 3.00 852 3.00 852 usb - - 284 - - - 284
74,69 $535,600
Official USD Closing 1507.5
LEBANESE GLOBAL DEPOSITARY RECEIPTS SHARES MM BID$ ASK$  MID PRICE $ STOCK INDEX VALUE PRE\\;fL‘tSE % OF CHANGE
BLOM BANK 73.90 9.90 10.00 9.95 MARKET VALUE WEIGHTED INDEX 77.07 7756 -0.64%
BYBLOS BANK 131 60.50 77.00 68.75 NUMBER OF TRANSACTIONS 17
AUDI BANK 116.24 520 545 533

BEIRUT STOCK EXCHANGE DAILY TRADING VOLUME BEIRUT STOCK EXCHANGE DAILY TRADING VALUE $ Disclaimer: The Capital Markets Authority (CMA) publishes
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Lebanese Public Sector Eurobonds

as at the closing of

MATURITY

CURRENCY

ISSUED
AMMOUNT
(MM)

TANDING AMOUNT

(MMm)

COUPON

ISSUE P.

BID$

9-Aug-18

YIELD SPREAD DURATION  CONVEXITY

Lebanon /12-11-2018 usb 1,025.00 1,025.00 5.150 100.000  99.625 99.750 99.625 6.606 4.551 0.243 0.119

Lebanon /28-11-2018 EUR 445.00 445.00 5.350 100.000 100.250 101.250 100.250 4.323 4.847 0.291 0.169

Lebanon / 23-04-2019 usb 500.00 500.00 6.750 100.000  98.750 99.750 98.750 7.361 5.108 0.659 0.760

Lebanon / 20-05-2019 usb 650.00 650.00 6.000 100.000  99.050 100.460 99.050 7.274 4.833 0.732 0.900

Lebanon /28-11-2019 usb 1,500.00 1,500.00 5.450 100.000  97.300 98.550 97.300 7.675 5.243 1.209 2.074

Lebanon / 09-03-2020 usb 1,200.00 1,200.00 6.375 100.000  97.300 98.080 97.300 8.235 5.563 1.423 2.803

Lebanon / 14-04-2020 usb 700.00 700.00 5.800 100.000  96.100 97.400 96.100 8.342 5.673 1.524 3.142

Lebanon / 19-06-2020 usb 600.00 600.00 6.150 100.000  96.500 97.500 96.500 8.220 5.548 1.694 3.770

Lebanon / 12-04-2021 usb 2,092.47 2,092.47 8.250 100.000  98.000 99.240 98.000 9.104 6.353 2279 6.700

Lebanon / 27-05-2022 usb 500.00 500.00 6.250 100.000  90.000 91.000 90.000 9.445 6.684 3.215 12.700
Lebanon / 04-10-2022 usb 1,540.00 1,540.00 6.100 100.000  89.230 90.170 89.230 9.289 6.470 3.474 14.816
Lebanon / 27-01-2023 usb 1,100.00 1,100.00 6.000 100.000  87.870 88.570 87.870 9.393 6.579 3.753 17.030
Lebanon / 26-05-2023 usD 500.00 500.00 6.400 100.000  88.250 89.250 88.250 9.508 6.679 3.911 18.800
Lebanon / 22-04-2024 usb 700.00 700.00 6.650 100.000  87.650 88.880 87.650 9.505 6.682 4.451 24.730
Lebanon / 04-11-2024 usb 500.00 538.47 6.250 100.000  84.770 85.970 84.770 9.548 6.642 4.829 29.027
Lebanon / 03-12-2024 usb 250.00 250.00 7.000 100.000  87.625 88.625 87.625 9.662 6.749 4.815 29.038
Lebanon / 26-02-2025 usb 800.00 800.00 6.200 100.000  83.300 84.690 83.300 9.710 6.808 4.943 30.954
Lebanon / 12-06-2025 usb 800.00 800.00 6.250 100.000  83.000 85.000 83.000 9.709 6.797 5.222 33.930
Lebanon / 27-11-2026 usb 1,600.00 1,600.00 6.600 100.000  82.650 84.300 82.650 9.689 6.791 5.936 45.153
Lebanon / 23-03-2027 usb 1,250.00 1,250.00 6.850 100.000  83.770 85.130 83.770 9.667 6.704 5.964 46.679
Lebanon /29-11-2027 usb 1,000.00 1,000.00 6.750 100.000  82.050 83.450 82.050 9.724 6.778 6.379 53.170
Lebanon / 20-03-2028 usb 700.00 1,700.00 7.000 100.000  83.250 84.250 83.250 9.720 6.762 6.450 55.000
Lebanon / 03-11-2028 usb 500.00 893.20 6.650 100.000  80.525 81.840 80.525 9.691 6.739 6.762 60.953
Lebanon / 25-05-2029 usb 1,000.00 1,000.00 6.850 100.000  81.000 82.000 81.000 9.731 6.774 6.967 65.290
Lebanon / 26-02-2030 usb 1,400.00 1,400.00 6.650 100.000  79.900 81.160 79.900 9.563 6.616 7177 71.295
Lebanon / 22-04-2031 usb 300.00 300.00 7.000 100.000  81.300 82.200 81.300 9.574 6.621 7.568 80.420
Lebanon /20-11-2031 usb 1,000.00 2,500.00 7.150 100.000  81.993 82.480 81.993 9.572 6.618 7.752 84.940
Lebanon / 23-03-2032 usb 1,000.00 1,000.00 7.000 100.000  81.140 81.900 81.140 9.495 6.553 7.808 87.537
Lebanon / 17-05-2033 usb 1,500.00 1,500.00 8.200 100.000  89.500 90.500 89.500 9.537 6.579 7.935 92.550
Lebanon / 17-05-2034 usb 1,500.00 1,500.00 8.250 100.000  89.500 90.500 89.500 9.549 6.591 8.157 99.520
Lebanon / 02-11-2035 usb 600.00 600.00 7.050 100.000  80.540 81.460 80.540 9.342 6.388 8.804 116.944
Lebanon / 23-03-2037 usb 750.00 750.00 7.250 100.000  81.800 83.140 81.800 9.327 6.374 8.943 124.748
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YIELD SPREAD  DURATION CONVEXITY

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 98.76 99.01 98.76 7.49 4.73 253 7.96
BLOM BANK S.A.L/04-05-2023 USD 300 Certificate 75 100 96.22 96.60 96.22 8.47 5.66 3.81 18.10
Bank Audi S.A.L/16-10-2023 USD 350 Bond 6.75 100 99.92 99.93 99.92 6.77 4.00 4.32 21.76

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

EUR -0.57 -0.59 -0.65 -0.65 -0.62 -0.50 -0.25 0.01 0.38 1.05
USA - 2.06 2.23 - 242 2.66 275 2.82 2.90 294 3.10
UK - 0.70 0.71 - 0.72 0.75 0.79 1.04 1.16 131 1.76
Japan b -0.13 -0.11 -0.11 -0.11 -0.11 -0.08 -0.06 0.03 0.12 0.86
Libor USD EUR JPY GBP Spot Rates Bid Ask
1 Months 2.06 -0.40 -0.07 0.72 Lebanese Pound 1508.00 1518.00
2 Months 219 -0.38 -0.06 0.75 Euro 1.16 1.1593
3 Months 234 -0.36 -0.04 0.81 British Sterling Pound 129 1.2900
6 Months 252 -0.31 0.01 0.90 Japanese Yen 111.03 111.0600
1 Year 2.83 -0.23 0.13 1.05 Gold 1214.50 1214.62
Lebanese Republic USD Eurobonds Yield Curve
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