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Lebanon Eurobonds
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Reuters Ticker Maturity Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Price Yield Price Yield

LB049354029= 09-03-20 81.75 236.686 84.5 201.446 90.625 119.945 91.375 120.622 0.83% 0.56% 11.77% -49.04%

LB105242115= 14-04-20 77.75 151.189 85 98.165 87.125 84.298 86 96.223 -1.29% 14.15% 10.61% -36.36%

LB094422663= 19-06-20 75 96.76 77 87.941 85.875 51.539 86.125 51.588 0.29% 0.10% 14.83% -46.68%

LB025088247= 12-04-21 47.125 88.609 48.375 85.539 52.75 75.13 53.375 74.225 1.18% -1.20% 13.26% -16.23%

LB141987950= 27-05-22 40.5 54.417 41.75 52.647 43 50.942 42 52.51 -2.33% 3.08% 3.70% -3.50%

LB055923779= 04-10-22 39.87 48.678 42.51 45.408 42.83 45.063 40.84 47.641 -4.65% 5.72% 2.43% -2.13%

LB085936719= 27-01-23 39.375 44.792 41.25 42.661 41.5 42.413 39.5 44.808 -4.82% 5.65% 0.32% 0.04%

LB141987968= 26-05-23 39.5 41.653 39.375 41.815 42 39.112 41.25 39.947 -1.79% 2.13% 4.43% -4.10%

LB139634756= 22-04-24 37.25 37.256 38 36.574 41 33.96 40.75 34.218 -0.61% 0.76% 9.40% -8.15%

LB131364784= 04-11-24 37 33.747 37.75 33.132 41 30.597 41 30.634 0.00% 0.12% 10.81% -9.22%

LB047173744= 03-12-24 36.75 35.027 39.625 32.66 40.5 31.989 38.75 33.412 -4.32% 4.45% 5.44% -4.61%

LB119641756= 26-02-25 37.625 31.753 39.75 30.148 40 29.977 37.75 31.717 -5.63% 5.80% 0.33% -0.11%

LB079315591= 12-06-25 37.5 30.76 37.75 30.581 40.5 28.615 40.375 28.729 -0.31% 0.40% 7.67% -6.60%

LB070782065= 27-11-26 37.25 27.396 37.561 27.198 40 25.684 40 25.7 0.00% 0.06% 7.38% -6.19%

LB158623005= 23-03-27 36.25 27.878 37.5 27.059 38 26.746 39.125 26.065 2.96% -2.55% 7.93% -6.50%

LB085936689= 29-11-27 36.875 25.993 39.5 24.45 39.01 24.732 37.75 25.485 -3.23% 3.04% 2.37% -1.95%

LB172080332= 20-03-28 35.75 26.732 36.5 26.258 37.625 25.57 35.5 26.917 -5.65% 5.27% -0.70% 0.69%

LB131367597= 03-11-28 36.625 24.573 39.25 23.115 39.75 22.855 39 23.261 -1.89% 1.78% 6.48% -5.34%

LB141987976= 25-05-29 37 24.095 37.125 24.027 40.375 22.299 39.625 22.688 -1.86% 1.74% 7.09% -5.84%

LB119641985= 26-02-30 36.5 23.193 39 21.882 39.75 21.515 37.75 22.534 -5.03% 4.74% 3.42% -2.84%

LB139634772= 22-04-31 34.875 23.893 37.125 22.633 39.25 21.55 39.375 21.495 0.32% -0.26% 12.90% -10.04%

LB172080553= 20-11-31 35.75 23.324 36.875 22.704 37 22.638 35.875 23.262 -3.04% 2.76% 0.35% -0.27%

LB158623048= 23-03-32 35.875 22.709 39 21.102 39.75 20.749 37.75 21.727 -5.03% 4.71% 5.23% -4.32%

LB182423823= 17-05-33 36.991 24.209 38.05 23.607 40.403 22.366 39.386 22.89 -2.52% 2.34% 6.47% -5.45%

LB182423807= 17-05-34 36.54 24.209 37.579 23.607 39.89 22.366 38.517 23.09 -3.44% 3.24% 5.41% -4.62%

LB131365462= 02-11-35 37 20.692 39.25 19.624 39.75 19.402 39.01 19.736 -1.86% 1.72% 5.43% -4.62%

LB158623030= 23-03-37 36.5 21.066 40 19.384 39.75 19.496 37.75 20.437 -5.03% 4.83% 3.42% -2.99%
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Lebanon Credit Default Swaps
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05-02-20 5649.24 4159.67 -19.29% -8.97%

04-02-20 6999.12 4569.71 -32.17% -21.34%

03-02-20 10317.98 5809.53 -2.44% -3.19%

31-01-20 10575.97 6000.92 -3.49% -1.19%

30-01-20 10957.93 6073.28 -2.57% -2.95%

29-01-20 11247.03 6257.59 5.90% 4.68%

28-01-20 10620.79 5977.72 5.98% 9.31%

27-01-20 10021.4 5468.58 11.54% 17.97%

24-01-20 8984.53 4635.67 4.59% 4.43%

23-01-20 8590.08 4438.83 2.34% 3.36%

22-01-20 8393.7 4294.53 -0.44% -1.63%

21-01-20 8430.75 4365.87 -1.61% -2.95%

20-01-20 8569.11 4498.77 4.11% 2.01%

17-01-20 8230.45 4410.29 4.56% 5.63%

16-01-20 7871.28 4175.05 1.96% 7.81%

15-01-20 7720.15 3872.73 -1.07% 0.08%

14-01-20 7803.95 3869.54 5.52% 1.74%

13-01-20 7395.42 3803.49 25.36% 12.24%

10-01-20 5899.4 3388.66 0.80% 1.45%

09-01-20 5852.79 3340.39 1.06% 1.66%



Lebanese Private Sector Eurobonds

Lebanese Private Sector Eurobonds Price Yield Spread

BANK BYBLOS S.A.L/21-06-2021 80.00 25.08 23.70

BLOM BANK S.A.L/04-05-2023 45.00 38.72 37.26

Bank Audi S.A.L/16-10-2023 50.00 29.43 29.09

Source: Reuters← Table of Contents



Domestic and International Currencies
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Last
LBP= 1505.7

EUR= 1.1

GBP= 1.2951

CHF= 0.9742

JPY= 109.89

AUD= 0.6756

CAD= 1.3281

XAU= 1563.7144

XAG= 1778.99
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Lebanon Credit Rating

Foreign Ratings S & P Moody's Fitch

Short Term C (Nov2019) -- (--) C (Aug2019)

Long Term CCC (Nov2019) Caa2 (Nov2019) CC (Dec2019)

Outlook Negative (Nov2019) N/A OFF (Aug2019)
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