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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 74.75 594.039 72 756.49 54.875 1884.834 55.5 1968.975 1.14% 4.46% -25.75% 231.46%

LB105242115= 14-04-20 62.5 389.458 56 524.872 46.5 804.619 48 773.97 3.23% -3.81% -23.20% 98.73%

LB094422663= 19-06-20 59.25 213.084 56 246.112 46.5 364.816 46.25 371.379 -0.54% 1.80% -21.94% 74.29%

LB025088247= 12-04-21 39.5 115.751 39.375 116.817 31.375 152.38 33.25 143.589 5.98% -5.77% -15.82% 24.05%

LB141987950= 27-05-22 35.125 64.156 34 66.398 30.25 74.359 31.5 71.729 4.13% -3.54% -10.32% 11.80%

LB055923779= 04-10-22 34.79 56.64 32.63 60.307 30.33 64.45 31.375 62.759 3.45% -2.62% -9.82% 10.80%

LB085936719= 27-01-23 34.7 51.349 32.68 54.398 31.5 56.377 31.25 56.825 -0.79% 0.79% -9.94% 10.66%

LB141987968= 26-05-23 34 48.628 33 50.043 30.25 54.153 31.25 52.68 3.31% -2.72% -8.09% 8.33%

LB139634756= 22-04-24 33.625 41 32.5 42.489 29.625 46.039 30.25 45.267 2.11% -1.68% -10.04% 9.88%

LB131364784= 04-11-24 33.375 37.251 32 38.665 29.375 41.591 30.25 40.613 2.98% -2.35% -9.36% 9.03%

LB047173744= 03-12-24 33.25 38.512 33.37 38.421 30 42.093 30 42.093 0.00% 0.00% -9.77% 9.30%

LB119641756= 26-02-25 33 35.931 31.5 37.423 29.5 39.574 30 39.047 1.69% -1.33% -9.09% 8.67%

LB079315591= 12-06-25 33.375 34.297 32.25 35.345 28.875 38.773 30 37.598 3.90% -3.03% -10.11% 9.62%

LB070782065= 27-11-26 33.65 30.032 32.41 31.015 29.5 33.535 29.5 33.542 0.00% 0.02% -12.33% 11.69%

LB158623005= 23-03-27 33.125 30.225 32.375 30.827 28.875 33.885 29.75 33.085 3.03% -2.36% -10.19% 9.46%

LB085936689= 29-11-27 33 28.672 32.61 28.97 29 31.899 30 31.058 3.45% -2.64% -9.09% 8.32%

LB172080332= 20-03-28 30.75 30.423 29.375 31.591 24.875 36.077 25.5 35.388 2.51% -1.91% -17.07% 16.32%

LB131367597= 03-11-28 32.5 27.271 32.5 27.279 28.875 30.077 30 29.162 3.90% -3.04% -7.69% 6.93%

LB141987976= 25-05-29 33 26.626 32.25 27.151 28.875 29.754 29.75 29.041 3.03% -2.40% -9.85% 9.07%

LB119641985= 26-02-30 33 25.334 31.5 26.35 30 27.451 30 27.455 0.00% 0.01% -9.09% 8.37%

LB139634772= 22-04-31 33 25.084 32.625 25.333 28.875 28.081 30.375 26.919 5.19% -4.14% -7.95% 7.32%

LB172080553= 20-11-31 30.5 26.754 29.5 27.523 24.875 31.767 24.875 31.769 0.00% 0.01% -18.44% 18.74%

LB158623048= 23-03-32 33 24.439 31.5 25.435 31.5 25.435 30 26.522 -4.76% 4.27% -9.09% 8.52%

LB182423823= 17-05-33 30 29.164 29 30.052 24.875 34.429 26 33.104 4.52% -3.85% -13.33% 13.51%

LB182423807= 17-05-34 30 28.904 29.5 29.345 24.875 34.22 25.625 33.313 3.02% -2.65% -14.58% 15.25%

LB131365462= 02-11-35 33 22.924 32.35 23.334 28.875 25.811 30.5 24.589 5.63% -4.73% -7.58% 7.26%

LB158623030= 23-03-37 33 23.093 31.5 24.089 30 25.182 30 25.182 0.00% 0.00% -9.09% 9.05%
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Lebanon Credit Default Swaps

Source: Reuters← Table of Contents

823.86 670.22 721.68 807.32804.99 849.61895.14 997.77
1300.541289.42

4925.2

7486.6

8430.75
7997.16

13324.01

15423.93

787.28 710.12 742.68 830.36 941.02
1238.57

3025.52
3285.73

4159.67

9664.63

0

2000

4000

6000

8000

10000

12000

14000

16000

18000

USD 1 Year CDS USD 5 Year CDS

USD 1 Year CDS USD 5 Year CDS USD 1 Year CDS USD 5 Year CDS
Timestamp Mid Spread Close Mid Spread Close % Daily Change %Daily Change

18-02-20 15423.93 9664.63 13.97% 9.80%

17-02-20 13533.2 8802.15 1.57% -0.67%

14-02-20 13324.01 8861.35 4.25% -0.42%

13-02-20 12781.08 8898.37 26.43% 14.10%

12-02-20 10109.29 7798.62 11.84% 16.18%

11-02-20 9038.85 6712.62 5.55% 7.73%

10-02-20 8563.6 6230.9 11.07% 10.77%

07-02-20 7710.01 5624.93 -3.59% 5.99%

06-02-20 7997.16 5307.28 41.56% 27.59%

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%



Lebanese Private Sector Eurobonds

Lebanese Private Sector Eurobonds Price Yield Spread

BANK BYBLOS S.A.L/21-06-2021 75.00 31.34 30.03

BLOM BANK S.A.L/04-05-2023 40.00 44.34 42.99

Bank Audi S.A.L/16-10-2023 48.00 31.10 30.98

Source: Reuters← Table of Contents



Domestic and International Currencies
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Last
LBP= 1505.7

EUR= 1.0805

GBP= 1.2932

CHF= 0.9816

JPY= 111.86

AUD= 0.6602

CAD= 1.3258

XAU= 1643.15

XAG= 1853.44
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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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