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Prices and Indices

as at the closing of

28-Sep-18

LISTED 

SHARES
MARKET CAP.

TOTAL 

ORDINARY 

SHARES

PREFERRED 

SHARES

PREFERRED 

SHARES ISSUE 

PRICE

TOTAL MARKET 

CAP.
TRADED VALUE 

(MM) (MM $) (MM) (MM) USD (MM $) USD
         

SOLIDERE A 100.00 591.00 100.00 591.00 USD 68,228           388,912         5.91               5.95             6.00               5.60             5.90

SOLIDERE B 65.00 388.70 65.00 388.70 USD 5,152             30,457           5.98               5.62             6.14               5.60             5.80

BQ.LIB. POUR LE COMMERCE 51.03 47.46 152.70 142.01 USD -                 -                 0.93               -               -                 -              0.93

BQ.LIB. POUR LE COMMERCE PREF. "C" 0.35 35.00 0.35 35.00 USD -                 -                 100.00          -               -                 -              100.00

BQ.LIB. POUR LE COMMERCE PREF. "D" 0.75 70.50 0.75 70.50 USD -                 -                 94.00            -               -                 -              94.00

BANQUE AUDI 399.75 2018.73 399.75 2018.73 USD -                 -                 5.05               -               -                 -              5.05

BANQUE AUDI GDR 116.24 581.19 581.19 USD 1,225             6,125             5.00               5.00             5.00               5.00             5.00

BANQUE AUDI PREFERRED "G" 1.50 142.50 1.50 100.00 142.50 USD -                 -                 95.00            -               -                 -              95.00

BANQUE AUDI PREFERRED "H" 0.75 70.09 0.75 100.00 70.09 USD -                 -                 93.45            -               -                 -              93.45

BANQUE AUDI PREFERRED "I" 2.50 224.75 2.50 100.00 224.75 USD 1,000             89,900           89.90            89.90           89.90             89.90          92.90

BANQUE AUDI PREFERRED "J" 2.50 234.75 2.50 100.00 234.75 USD -                 -                 93.90            -               -                 -              93.90

BANK OF BEIRUT 16.82 316.26 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" 5.40 135.00 5.40 25.00 135.00 USD -                 -                 25.00            -               -                 -              25.00

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" 4.00 100.00 4.00 25.00 100.00 USD -                 -                 25.00            -               -                 -              25.00

BYBLOS BANK 565.52 791.72 565.52 791.72 USD -                 -                 1.40               -               -                 -              1.40

BYBLOS BANK GDR 1.31 98.18 98.18 USD -                 -                 75.00            -               -                 -              75.00

BYBLOS BANK PREFERRED SHARES 2008 2.00 140.00 2.00 100.00 140.00 USD -                 -                 70.00            -               -                 -              70.00

BYBLOS BANK PREFERRED SHARES 2009 2.00 169.80 2.00 96.00 169.80 USD -                 -                 84.90            -               -                 -              84.90

BQ.EUROPEENNE PR.M.O 51.40 79.67 62.00 96.10 USD -                 -                 1.55               -               -                 -              1.55

BQ.EUROPEENNE PR.M.O PREFERRED 2013 0.35 33.71 0.35 100.00 33.71 USD 1,500             144,450         96.30            96.30           96.30             96.30          95.25

BLOM BANK GDR 73.90 680.58    680.58 USD -                 -                 9.21               -               -                 -              9.21

BLOM BANK 215.00 1978.00 215.00 1978.00 USD -                 -                 9.20               -               -                 -              9.20

RASAMNY-YOUNIS MOTORS CO 10.92 29.92 27.30 74.80 USD -                 -                 2.74               -               -                 -              2.74

HOLCIM Liban  19.52 323.97 19.52 323.97 USD -                 -                 16.60            -               -                 -              16.60

STE DES CIMENTS BLANCS N 3.00 8.52 3.00 8.52 USD -                 -                 2.84               -               -                 -              2.84

            

TOTAL  EXECUTED 1,724.26 9,590.00 1,660.25 10,378.39 77,105 $659,844

Official USD Closing 1507.5

BLOM BANK 73.90 9.40 9.55 9.48 MARKET VALUE WEIGHTED INDEX 65.93 65.87 0.09%

BYBLOS BANK 1.31 60.50 77.00 68.75 NUMBER OF TRANSACTIONS 47

AUDI BANK 116.24 0.00 5.00 0.00
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Prices and Yields

Luxembourg Stock Exchange as at the closing of

Lebanese Public Sector Eurobonds 28-Sep-18

MATURITY
ISSUED 

AMMOUNT 

(MM) COUPON ISSUE P. BID$ ASK$ MID. P YIELD SPREAD DURATION CONVEXITY

Lebanon / 12-11-2018 1,025.00 5.150 100.000 99.320 99.375 99.320 11.123 8.991 0.110 0.024

Lebanon / 28-11-2018 445.00 5.350 100.000 99.500 100.000 99.500 8.170 8.640 0.157 0.050

Lebanon / 23-04-2019 500.00 6.750 100.000 97.000 99.000 97.000 11.177 8.808 0.521 0.530

Lebanon / 20-05-2019 650.00 6.000 100.000 97.200 98.600 97.200 10.663 8.252 0.591 0.640

Lebanon / 28-11-2019 1,500.00 5.450 100.000 94.750 95.700 94.750 10.374 7.778 1.062 1.664

Lebanon / 09-03-2020 1,200.00 6.375 100.000 94.250 95.250 94.250 10.789 8.196 1.323 2.413

Lebanon / 14-04-2020 700.00 5.800 100.000 92.850 94.250 92.850 10.990 8.180 1.374 2.628

Lebanon / 19-06-2020 600.00 6.150 100.000 92.625 93.125 92.625 10.967 8.137 1.542 3.200

Lebanon / 12-04-2021 2,092.47 8.250 100.000 93.860 94.790 93.860 11.099 8.227 2.119 5.910

Lebanon / 27-05-2022 500.00 6.250 100.000 86.375 87.375 86.375 10.862 7.976 3.052 11.610

Lebanon / 04-10-2022 1,540.00 6.100 100.000 85.150 86.600 85.150 10.759 7.827 3.307 13.611

Lebanon / 27-01-2023 1,100.00 6.000 100.000 84.550 85.850 84.550 10.539 7.611 3.592 15.780

Lebanon / 26-05-2023 500.00 6.400 100.000 84.000 85.000 84.000 10.869 7.921 3.735 17.380

Lebanon / 22-04-2024 700.00 6.650 100.000 82.300 83.200 82.300 10.989 8.047 4.247 22.900

Lebanon / 04-11-2024 500.00 6.250 100.000 80.125 81.125 80.125 10.784 7.769 4.629 27.086

Lebanon / 03-12-2024 250.00 7.000 100.000 82.618 83.563 82.618 10.944 7.949 4.611 27.067

Lebanon / 26-02-2025 800.00 6.200 100.000 79.150 80.600 79.150 10.792 7.781 4.933 30.123

Lebanon / 12-06-2025 800.00 6.250 100.000 78.875 80.875 78.875 10.753 7.741 5.024 31.860

Lebanon / 27-11-2026 1,600.00 6.600 100.000 78.030 79.350 78.030 10.703 7.709 5.703 42.433

Lebanon / 23-03-2027 1,250.00 6.850 100.000 78.375 79.375 78.375 10.809 7.763 5.953 45.538

Lebanon / 29-11-2027 1,000.00 6.750 100.000 77.510 78.900 77.510 10.652 7.620 6.135 50.100

Lebanon / 20-03-2028 700.00 7.000 100.000 78.250 79.250 78.250 10.709 7.641 6.191 51.710

Lebanon / 03-11-2028 500.00 6.650 100.000 75.460 76.940 75.460 10.681 7.630 6.486 57.278

Lebanon / 25-05-2029 1,000.00 6.850 100.000 75.750 76.750 75.750 10.721 7.676 6.673 61.250

Lebanon / 26-02-2030 1,400.00 6.650 100.000 74.500 75.950 74.500 10.544 7.499 7.167 69.737

Lebanon / 22-04-2031 300.00 7.000 100.000 75.050 75.950 75.050 10.647 7.606 7.192 74.730

Lebanon / 20-11-2031 1,000.00 7.150 100.000 75.182 75.611 75.182 10.711 7.665 7.340 78.500

Lebanon / 23-03-2032 1,000.00 7.000 100.000 75.150 76.600 75.150 10.484 7.447 7.778 85.378

Lebanon / 17-05-2033 1,500.00 8.200 100.000 81.000 82.000 81.000 10.812 7.766 7.435 84.260

Lebanon / 17-05-2034 1,500.00 8.250 100.000 82.000 83.000 82.000 10.634 7.588 7.676 91.180

Lebanon / 02-11-2035 600.00 7.050 100.000 74.510 75.500 74.510 10.237 7.190 8.330 108.046

Lebanon / 23-03-2037 750.00 7.250 100.000 75.150 76.650 75.150 10.279 7.242 8.805 119.605

 

MATURITY SIZE MM TYPE COUPON Issue P. BID $ Ask $ MID. P YIELD SPREAD DURATION CONVEXITY

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 98.53 98.77 98.53 7.60 4.73 2.39 7.25

BLOM BANK S.A.L/04-05-2023 USD 300 Certificate 7.5 100 94.65 95.01 94.65 8.93 6.00 3.66 16.93

Bank Audi S.A.L/16-10-2023 USD 350 Bond 6.75 100 99.81 99.83 99.81 6.80 3.91 4.18 20.58

World Yields in Native Terms O/N 3 Months 6 Months 9 Months 1 Year 2 Years 3 Years 5 Years 7 Years 10 Years 30 Years

EUR - -0.57 -0.62 -0.60 -0.60 -0.55 -0.41 -0.14 0.12 0.46 1.06
U.S.A - 2.19 2.37 -- 2.57 2.81 2.87 2.93 3.00 3.03 3.16

U.K - 0.73 0.75 -- 0.78 0.81 0.85 1.15 1.27 1.55 1.90

Japan - -0.11 -0.13 -0.12 -0.12 -0.11 -0.09 -0.07 0.03 0.13 0.91

Libor USD EUR JPY GBP Spot Rates Bid Ask
1 Months 2.24 -0.40 -0.10 0.72 Lebanese Pound 1508.00 1518.00

2 Months 2.29 -0.38 -0.07 0.75 Euro 1.16 1.1591

3 Months 2.39 -0.36 -0.04 0.80 British Sterling Pound 1.30 1.3054

6 Months 2.59 -0.31 0.02 0.90 Japanese Yen 113.40 113.4100

1 Year 2.91 -0.22 0.14 1.06 Gold 1184.03 1184.15
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