S AL

;”..'... '

-y - .

1 5

-. x T July 15, 2020
Rep()rt Wednesday,
End of Day Marke




5 : PN
o = TN Al aatad o

.-
: f i U 3
1
-~ : - -~
- !
. ‘s
B :

Table of Contents

8 U
L ebanon Eurobonds

Lebanon Credit Default Swaps

CAPITAL
MARKETS
AUTHORITY

| ebanese Private Sector Eurobonds

Domestic and International Currencies

Lebanon Credit Rating

m'.'ml TTTTT | F:-:F-::: .!:Iurm-mrn'l-*-' U S Tre aSu rV YI e I d S

® /M



O 4/2020 020 Da ange ee ange
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LB094422663= 6/19/2020 18.64 0 18.5 0 18.5 0 18.44 0 -0.32% #DIV/0! -1.07% #DIV/O!
LB025088247= 4/12/2021 18 430.029 18 435.468 17.875 441.252 17.875 444.078 0.00% 0.64% -0.69% 3.27%
LB141987950= 5/27/2022 18 116.169 17.5 118.998 17.625 118.611 17.625 118.832 0.00% 0.19% -2.08% 2.29%
LB055923779= 10/4/2022 17.625 95.42 17 98.123 17.125 97.78 18.5 92.777 8.03% -5.12% 4.96% -2.77%
LB085936719= 1/27/2023 17.125 83.111 16.75 84.567 16.75 84.677 16.75 84.788 0.00% 0.13% -2.19% 2.02%
LB141987968= 5/26/2023 17 72.348 16.75 73.217 16.75 73.3 16.625 73.741 -0.75% 0.60% -2.21% 1.93%
LB139634756= 4/22/2024 17 53 16.75 53.49 16.875 53.284 16.625 53.831 -1.48% 1.03% -2.21% 1.75%
LB1313647/84= 11/4/2024 16.875 45.873 16.75 46.152 16.625 46.399 16.625 46.432 0.00% 0.07% -1.48% 1.22%
LB047173744= 12/3/2024 15.94 46.539 15.79 46.871 15.77 46.939 15.7 47.098 -0.44% 0.34% -1.51% 1.20%
LB119641756= 2/26/2025 16.25 43.47 16.306 43.437 16.5 43.154 15.79 44.346 -4.30% 2.76% -2.83% 2.02%
LB079315591= 6/12/2025 17 39.515 16.75 39.926 16.375 40.505 16.375 40.53 0.00% 0.06% -3.68% 2.57%
LB070782065= 11/27/2026 16.875 29.967 16.875 29.995 16.625 30.278 17 29.889 2.26% -1.28% 0.74% -0.26%
LB158623005= 3/23/2027 16.875 28.426 16.625 28.707 17.25 28.089 17.5 27.856 1.45% -0.83% 3.70% -2.01%
LB085936689= 11/29/2027 16.625 25.86 16.5 25.997 16.375 26.124 16.375 26.134 0.00% 0.04% -1.50% 1.06%
LB172080332= 3/20/2028 15.875 25.437 15.875 25.457 15.125 26.178 15.125 26.188 0.00% 0.04% -4.72% 2.95%
LB131367597= 11/3/2028 16.25 23.119 15.92 23.412 16.5 22.939 16.5 22.947 0.00% 0.03% 1.54% -0.74%
LB141987976= 5/25/2029 16.5 21.389 16.375 21.499 16.25 21.601 16.125 21.705 -0.77% 0.48% -2.27% 1.48%
LB208390864= 11/27/2029 16.375 20.269 16.375 20.281 16.375 20.288 16.375 20.294 0.00% 0.03% 0.00% 0.12%
LB119641985= 2/26/2030 15.91 20.052 15.89 20.079 16.5 19.654 15.88 20.098 -3.76% 2.26% -0.19% 0.23%
LB139634772= 4/22/2031 16.375 17.518 16.5 17.451 17 17.154 16.75 17.308 -1.47% 0.90% 2.29% -1.20%
LB172080553= 11/20/2031 15.5 17.115 15.75 16.971 15.5 17.128 15.5 17.132 0.00% 0.02% 0.00% 0.10%
LB158623048= 3/23/2032 16.1 16.243 16.13 16.234 16.5 16.028 16.06 16.282 -2.67% 1.58% -0.25% 0.24%
LB182423823= 5/17/1933 15.125 15.259 15.125 15.266 15.125 15.27 15.125 15.273 0.00% 0.02% 0.00% 0.09%
LB182423807= 5/17/2034 15.125 14.119 15.125 14.125 15.125 14.128 15.125 14.131 0.00% 0.02% 0.00% 0.08%
LB208390813= 7/27/2035 16.125 12.509 16 12.569 15.625 12.74 15.5 12.799 -0.80% 0.46% -3.88% 2.32%
LB131365462= 11/2/2035 17.375 11.77 17 11.925 17 11.928 17.125 11.879 0.74% -0.41% -1.44% 0.93%
LB158623030= 3/23/2037 18.125 10.496 16.51 11.089 17.5 10.723 16.65 11.04 -4.86% 2.96% -8.14% 5.18%
Av erage ange 6.689 49.44 0.o0 0 S 0.50 0 4 0.34% 0.09% 0% 63°
mmmm= Current Price (T-3) Price  emmmmm= Current Yield s (T-3) Yield
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Lebanon Eurobonds

Eurobonds Yield Maturity

Lebanon /27-11-26 Lebanon / 12-04-2021 Lebanon / 20-11-2031
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Lebanon Credit Default Swaps

| USD1Year (DG USD 5 Year CDS USD1 Year CDS USD 5 Year (DS
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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| ,
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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)
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Effective Date

3/18/2000

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

3/18/200

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Domestic

Rating Affirmed

(C

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

t
Fitch Long-term Issuer Default Rating
t

Fitch Sovereign Country Ceiling Rating

Foreign

Rating Affirmed

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Foreign

y

C

BANKMED SAL

Lebanon

Banks

Banking

S&P Short-term Issuer Credit Rating

Domestic

Rating Withdrawn

D

BANKMED SAL

Lebanon

Banks

Banking

S&P Short-term Issuer Credit Rating

Foreign

Rating Withdrawn

D

BANKMED SAL

Lebanon

Banks

Banking

S&P Long-term Isslier Rating

Domestic

Rating Withdrawn

D

BANKMED SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Foreign

t
t
t
Rating Downgraded
t
t
t
t

Rating Withdrawn

),

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Senior Unsecured

Foreign

Rating Downgraded

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Foreign

Outlook Off

NEGATIVE

LEBANON, REPUBLIC OF {GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Short-term Issuer Credit Rating

Foreign

Rating Downgraded

C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

S&P Long-term Issuer Rating

Foreign

Rating Downgraded

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Foreign

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Short-term Issuer Default Rating

Foreign

t
Rating Downgraded
Rating Affirmed

C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Senior Unsecured

Foreign

Rating Downgraded

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Domestic

Rating Affirmed

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

t
t
t
t

Fitch Sovereign Country Ceiling Rating

Foreign

Rating Affirmed

(CC

BANK AUDI SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

Rating Downgraded

(aa3

BYBLOS BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

Rating Downgraded

(aa3

BLOM BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

Rating Downgraded

(aa3

BANK AUDI SAL

Lebanon

Banks

Banking

Moody's Long-term Issuer Counterparty Risk Rating

Foreign

Rating Downgraded

Caal

BYBLOS BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Issuer Counterparty Risk Rating

Foreign

Rating Downgraded

Caal
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