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Lebanon Eurobonds

| 21-06-20 22-06-20 23-06-20 24-06-20 Daily % Change Weekly % Change
Reuters Ticker Maturity Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Price Yield Price Yield
LB094422663= 19-06-20 20.625 138545.453 20.625 138545.453 20.625 138545.453 20.625 138545.453 0.00% 0.00% 0.00% 0.00%
LB025088247= 12-04-21 19.625 351.435 19.375 357.833 18.875 369.086 18.625 375.983 -1.32% 1.87% -5.10% 6.99%
LB141987950= 27-05-22 19.875 104.106 19.5 105.799 19.875 104.475 19 108.254 -4.40% 3.62% -4.40% 3.98%
LB055923779= 04-10-22 19 87.846 19.125 87.559 18.5 89.795 18.125 91.236 -2.03% 1.60% -4.61% 3.86%
LB085936719= 27-01-23 19.375 74.405 19.125 75.187 18.375 77.416 18.25 77.88 -0.68% 0.60% -5.81% 4.67%
LB141987968= 26-05-23 19 65.656 18.75 66.331 18.625 66.709 17.75 68.992 -4.70% 3.42% -6.58% 5.08%
LB139634756= 22-04-24 19.125 48 19 48.452 18.5 49.359 18 50.294 -2.70% 1.89% -5.88% 4.34%
LB131364784= 04-11-24 19.125 41.736 19 41.947 18.875 42.16 18 43.513 -4.64% 3.21% -5.88% 4.26%
LB047173744= 03-12-24 17.75 42.938 43.371 17.37 43.59 17.03 44.164 -1.96% 1.32% -4.06% 2.86%
LB119641756= 26-02-25 18 40.259 40.864 17.49 41.052 17.25 41.436 -1.37% 0.94% -4.17% 2.92%
LB079315591= 12-06-25 18.875 36.53 37.031 18.5 37.053 17.75 38.067 -4.05% 2.74% -5.96% 4.21%
LB070782065= 27-11-26 19.125 27.464 28.307 18.375 28.199 17.75 28.828 -3.40% 2.23% -7.19% 4.97%
LB158623005= 23-03-27 19.25 25.962 26.192 18.75 26.426 17.75 27.36 -5.33% 3.53% -7.79% 5.38%
LB085936689= 29-11-27 18.875 23.737 23.947 18 24.472 18 24.481 0.00% 0.04% -4.64% 3.13%
LB172080332= 20-03-28 17.5 23.83 23.839 16.875 24.375 16.625 24.601 -1.48% 0.93% -5.00% 3.24%
LB131367597= 03-11-28 18 21.598 21.332 17.36 22.093 17.5 21.994 0.81% -0.45% -2.78% 1.83%
LB141987976= 25-05-29 18.625 19.752 19.759 18.5 19.848 17.75 20.366 -4.05% 2.61% -4.70% 3.11%
LB208390864= 27-11-29 18.75 18.568 19.292 17.5 19.381 17.5 19.387 0.00% 0.03% -6.67% 4.41%
LB119641985= 26-02-30 18 18.533 18.883 17.231 19.038 17.11 19.124 -0.70% 0.45% -4.94% 3.19%
LB139634772= 22-04-31 18.875 16.003 16.14 18.5 16.212 18 16.49 -2.70% 1.71% -4.64% 3.04%
LB172080553= 20-11-31 17 16.151 15.881 17.375 15.953 16.625 16.375 -4.32% 2.65% -2.21% 1.39%
LB158623048= 23-03-32 17.42 15.44 15.36 17.53 15.39 17.17 15.584 -2.05% 1.26% -1.44% 0.93%
LB182423823= 17-05-33 17 14.219 14.222 16.875 14.286 16.75 14.351 -0.74% 0.45% -1.47% 0.93%
LB182423807= 17-05-34 17.25 13.051 13.054 16.875 13.225 16.5 13.4 -2.22% 1.32% -4.35% 2.67%
LB208390813= 27-07-35 17.75 11.787 11.79 18.125 11.645 17.25 11.995 -4.83% 3.01% -2.82% 1.76%
LB131365462= 02-11-35 19.25 11.021 11.113 18.125 11.439 18.375 11.347 1.38% -0.80% -4.55% 2.96%
LB158623030= 23-03-37 20.22 9.775 9.854 19.78 9.916 19.3 10.072 -2.43% 1.57% -4.55% 3.04%

Average Change 18.639 5175.017 18.199 5176.224 17.791 5177.075 . . -4.55% 0.04%
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Lebanon Eurobonds

Eurobonds Yield Maturity
Lebanon /27-11-26 Lebanon / 12-04-2021 Lebanon / 20-11-2031

axele;

375.983
350

338.513

300 303.465
281.573
250
200
150
100
50
g /\—-—'\ 26.933

0]

(@)} (@) (@) (@)} (@) (@)} (@) (@) (@)} (@)} (@)} (@) (@) (@) (@)} o o o (@) o o o o (@) o o (@) o (@) o o (@) o (@) o (@) (@) o (@) o o

— — — — — — — — — — — «— «— «— «— o N (@] o N o N (@] o o N o (@] N N N (@ N N N N (@] N N o N

N T T S T T T T T T T T T ey N Y Y Ny P N PP

@ S o 9 o S S < o 9 o 9 o9 9 9 9 9o 9o 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9 9

(o @] LN N (@)) (Yo} on (@) O on () ™~ <t — (o/0) LN «— (o/0] LN N (@))] LN N (@))] (Yo} <t — (o0} LN «— o0 LN N (@)) O on (a») ™~ on (>} ™~ <

— (@] (@) o «— (@] on o «— (@] N (@) «— — (@] o o «— (@] N o «— «— N o «— «— (@] (@) o <« N N (@) «— (@] (@] o — «— (@]

| 21-06-20 22-06-20 23-06-20 24-06-20 Daily % Change Weekly % Change

Reuters Ticker Maturity Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield %  Price Yield Price Yield
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Lebanon Credit Default Swaps
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US Treasury Yields

U.S. 10 Year Treasury Yield
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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 /3.00 | 4319 | 4298
BLOM BANK S.A.L/04-05-2023 375 | 4378 | 4364
Bank Audi S.A.L/16-10-2023 450 | 3534 | 3669
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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 SD (11 Mar 2020) (PINP (21 Feb 2020) C (23 Aug 2019)
Long Term SD (11 Mar 2020) Ca (21 Feb 2020) RD (18 Mar 2020)
Outlook OFF (11 Mar 2020) OFF (21 Feb 2020) OFF (23 Aug 2019)
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Effective Date
18-03-20

lssuer Name
LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Historic Credit Rating

Country

Sovereign

Sector

Subsector

Sovereign

Rating Source/Description

Fitch Short-term Issuer Default Rating

Rating Scope
Foreign

Action Type
Rating Affirmed

Direction Current Rating Previous Rating

C

C

16-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Domestic

Rating Affirmed

(C

(C

16-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

t
Fitch Long-term Issuer Default Rating
t

Fitch Sovereign Country Ceiling Rating

Foreign

Rating Affirmed

16-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Foreign

y

C

16-03-20

BANKMED SAL

Lebanon

Banks

Banking

S&P Short-term Issuer Credit Rating

Domestic

Rating Withdrawn

D

{16-03-20

BANKMED SAL

Lebanon

Banks

Banking

S&P Short-term Issuer Credit Rating

Foreign

Rating Withdrawn

D

16-03-20

BANKMED SAL

Lebanon

Banks

Banking

S&P Long-term Isslier Rating

Domestic

Rating Withdrawn

D

16-03-20

BANKMED SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Foreign

t
t
t
Rating Downgraded
t
t
t
t

Rating Withdrawn

),

11-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Senior Unsecured

Foreign

Rating Downgraded

(C

11:03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Foreign

Outlook Off

NEGATIVE

11:03-20

LEBANON, REPUBLIC OF {GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Short-term Issuer Credit Rating

Foreign

Rating Downgraded

C

11-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Foreign

Rating Downgraded

(C

09-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Foreign

(C

09-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Short-term Issuer Default Rating

Foreign

t
Rating Downgraded
Rating Affirmed

C

09-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Senior Unsecured

Foreign

Rating Downgraded

(C

09-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Domestic

Rating Affirmed

(C

09-03-20

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

t
t
t
t

Fitch Sovereign Country Ceiling Rating

Foreign

Rating Affirmed

(CC

25-02-0

BANK AUDI SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

Rating Downgraded

(aa3

25-02-20

BYBLOS BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

Rating Downgraded

(aa3

25-02-0

BLOM BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

Rating Downgraded

(aa3

25-02-20

BANK AUDI SAL

Lebanon

Banks

Banking

Moody's Long-term Issuer Counterparty Risk Rating

Foreign

Rating Downgraded

Caal

25-02-0

BYBLOS BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Issuer Counterparty Risk Rating

Foreign

Rating Downgraded

Caal

25-02-20
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