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Reuters Ticker
L B049354029=

Maturity
09-03-20

22-02-20

Closing Price
54.875

Closing Yield %
1884.834

Lebanon Eurobonds

25-02-20

23-02-20

Closing Price
55.5

Closing Yield %
1968.975

24-02-20

Closing Price
55

Closing Yield %
2161.124

Closing Price
53

Closing Yield %
2530.371

Daily % Change

Price
-3.64%

Yield
17.09%

Weekly % Change

Price
-3.42%

Yield
34.25%

LB105242115=

14-04-20

46.5

804.619

48

773.97

49

759.486

45.5

888.376

-7.14%

16.97%

-2.15%

10.41%

LB094422663=

19-06-20

46.5

364.816

46.25

371.379

45

393.195

43

428.964

-4.44%

9.10%

-7.53%

17.58%

LB025088247=

12-04-21

31.375

152.38

33.25

143.589

147.608

29.5

163.848

-9.23%

11.00%

-5.98%

7.53%

LB141987950=

27-05-22

30.25

74.359

31.5

71.729

31

72.882

29.5

76.322

-4.84%

4.72%

-2.48%

2.64%

LB055923779=

04-10-22

30.33

64.45

31.375

62.759

31

63.507

29.01

67.407

-6.42%

6.14%

-4.35%

4.59%

LB085936719=

27-01-23

31.5

56.377

31.25

56.825

56.465

29.01

60.739

-7.90%

7.57%

-7.90%

7.74%

LB141987968=

26-05-23

30.25

54.153

31.25

52.68

53.465

29.375

55.645

-4.47%

4.08%

-2.89%

2.76%

LB139634756=

22-04-24

29.625

46

30.25

45.267

45.29

28.75

47.263

-4.96%

4.36%

-2.95%

2.66%

LB131364784=

04-11-24

29.375

41.591

30.25

40.613

40.911

28.5

42.682

-5.00%

4.33%

-2.98%

2.62%

LB047173744=

03-12-24

30

42.093

30

42.093

42.126

30

42.126

0.00%

0.00%

0.00%

0.08%

LB119641756=

26-02-25

29.5

39.574

30

39.047

39.885

28

41.333

-4.27%

3.63%

-5.08%

4.44%

LB079315591=

12-06-25

28.875

38.773

30

37.598

37.74

39.086

-4.18%

3.57%

-0.87%

0.81%

LB070782065=

27-11-26

29.5

33.535

33.542

34.492

34.492

0.00%

0.00%

-3.39%

2.85%

LB158623005=

23-03-27

28.875

33.885

33.085

33.784

34.51

-2.59%

2.15%

-2.16%

1.84%

LB085936689=

29-11-27

29

31.899

31.058

31.49

31.49

0.00%

0.00%

1.72%

-1.28%

LB172080332=

20-03-28

24.875

36.077

35.388

35.669

36.381

-2.48%

2.00%

-1.01%

0.84%

LB131367597=

03-11-28

28.875

30.077

29.162

30.406

30.846

-1.75%

1.45%

-3.03%

2.56%

LB141987976=

25-05-29

28.875

29.754

29.041

29.045

29.765

-2.94%

2.48%

0.00%

0.04%

LB119641985=

26-02-30

30

27.451

27.455

28.038

28.238

-0.85%

0.71%

-3.33%

2.87%

LB139634772=

22-04-31

28.875

28.081

26.919

27.204

28.089

-3.75%

3.25%

0.00%

0.03%

LB172080553=

20-11-31

24.875

31.767

31.769

31.638

32.044

-1.50%

1.28%

-1.01%

0.87%

LB158623048=

23-03-32

31.5

25.435

26.522

26.524

28.119

-6.67%

6.01%

-11.11%

10.55%

LB182423823=

17-05-33

24.875

34.429

33.104

34.279

35.55

-4.00%

3.71%

-3.52%

3.26%

LB182423807=

17-05-34

24.875

34.22

33.313

33.761

34.698

-2.97%

2.78%

-1.51%

1.40%

LB131365462=

02-11-35

28.875

25.811

24.589

25.714

26.699

-4.14%

3.83%

-3.72%

3.44%

LB158623030=

23-03-37

30

25.182

25.182

24.554

26.809

-9.21%

9.18%

-6.63%

6.46%
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B Current Price

(T-3) Price

Current Yield

e (T-3) Yield
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Lebanon Eurobonds
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| 22-02-20 23-02-20 24-02-20

Lebanon / 20-11-2031

244.648

2530.371

2337.342

2008.157

1573.98

25-02-20

Daily % Change Weekly % Change
Maturity Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield %  Price Yield Price
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Source: Reuters



Lebanon Credit Default Swaps

o | USD 1 Year CDS USD5 Year (DS USD 1 Year CDS USDS Year CDS
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Lebanese Private Sector Eurobonds
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Lebanese Private Sector Eurobonds  Price  Yield Spread,

BANK BYBLOS S.A.L/21-06-2021 7500 | 3144 | 3022
BLOM BANK .A.L/04-05-2023 40,00 BI5
Bank Audi S.A.L/16-10-2023 800 | 3113 | 312
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Domestic and International Currencies
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Lebanon Credit Rating
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Foreign Ratings S&P Moody's | Fitch

Short Term C (15Nov2019) C (23Aug2019)
Long Term CC (21Feb2020) Ca(21Feb2020) CC (12Dec2019)
Outlook Negative (21Feb2020) OFF (21Feb2020) OFF (23AUg2019)
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Source: Reuters



Effective Date

21-02-20

Issuer Name
LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Historic Credit Rating

Country

Sovereign

Sector

Subsector
Sovereign

Rating Source/Description
Moody's Long-term Senior Unsecured MTN Rating

Rating Scope

Foreign

Action Type
Rating Downgraded

Direction Current Rating Previous Rating

vy

(P)Ca

(P)Caa2

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Most Recent Short-term Rating

Foreign

Rating Affirmed

(P)NP

(P)NP

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Senior Unsecured MTN Rating

Foreign

Rating Downgraded

vy

CC

CCC

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Domestic

Rating Downgraded

\A/

cC

CCC

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Foreign

Rating Downgraded

vy

CC

CCC

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Senior Unsecured

Foreign

Rating Downgraded

\A/

CC

CCC

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Derived Long-term Issuer Rating

Foreign

Rating Downgraded

vy

Ca

Caa2

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Issuer Rating

Domestic

Rating Downgraded

\A/

Ca

Caa2

121-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Issuer Rating

Foreign

Rating Downgraded

\A/

Ca

Caa2

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-Term Country Ceiling Bank Deposit Rating

Foreign

Rating Downgraded

M

Ca

Caa3

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Country Ceiling Rating

Foreign

Rating Downgraded

vy

Ca

Caal

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Domestic

Outlook Unchanged

NEGATIVE

NEGATIVE

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Foreign

Outlook Unchanged

NEGATIVE

NEGATIVE

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Issuer Rating

Domestic

Rating Off Watch

OFF

DNG

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Issuer Rating

Foreign

Rating Off Watch

OFF

DNG

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Senior Unsecured MTN Rating

Foreign

Rating Off Watch

OFF

DNG

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Derived Long-term Issuer Rating

Foreign

Outlook New

STA

RUR

21-02-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Most Recent Short-term Rating

Foreign

Outlook New

STA

RUR

18-02-20

BANK AUDI SAL

Lebanon

Banks

Banking

S&P Short-term Issuer Credit Rating

Domestic

Rating Withdrawn

NR

SD

18-02-20

BANK AUDI SAL

Lebanon

Banks

Banking

S&P Short-term Issuer Credit Rating

Foreign

Rating Withdrawn

NR

SD

18-02-20

BANK AUDI SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Domestic

Rating Withdrawn

NR

SD

18-02-20

BANK AUDI SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Foreign

Rating Withdrawn

NR

SD

18-02-20

BLOM BANK SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Domestic

Rating Withdrawn

NR

SD

18-02-20

BLOM BANK SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Foreign

Rating Withdrawn

NR

SD

29-01-20

BANK AUDI SAL

Lebanon

Banks

Banking

Fitch Bank Support

Foreign

Rating Withdrawn

WD

5

29-01-20

BYBLOS BANK SAL

Lebanon

Banks

Banking

Fitch Bank Support

Foreign

Rating Withdrawn

WD

5

29-01-20

BANK AUDI SAL

Lebanon

Banks

Banking

Fitch Viability Rating

Foreign

Rating Withdrawn

WD

29-01-20

BYBLOS BANK SAL

Lebanon

Banks

Banking

Fitch Viability Rating

Foreign

Rating Withdrawn

WD

29-01-20

BANK AUDI SAL

Lebanon

Banks

Banking

Fitch Long-term Issuer Default Rating

Foreign

Rating Withdrawn

WD

29-01-20

BYBLOS BANK SAL

Lebanon

Banks

Banking

Fitch Long-term Issuer Default Rating

Foreign

Rating Withdrawn

WD

29-01-20

BANK AUDI SAL

Lebanon

Banks

Banking

Fitch Short-term Issuer Default Rating

Foreign

Rating Withdrawn

WD

29-01-20

BYBLOS BANK SAL

Lebanon

Banks

Banking

Fitch Short-term Issuer Default Rating

Foreign

Rating Withdrawn

WD

29-01-20

BANK AUDI SAL

Lebanon

Banks

Banking

Fitch Support Floor Rating

Foreign

Rating Withdrawn

WD

29-01-20
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BYBLOS BANK SAL

Lebanon

Banks

Banking

Fitch Support Floor Rating

Foreign

Rating Withdrawn

WD

r

Source: Reuters
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