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Lebanon Eurobonds

7/18/2020
Closing Price

| 7/17/2020
Reuters Ticker Maturity Closing Price  Closing Yield %

7/19/2020 7/20/2020 Daily % Change Weekly % Change
Closing Yield % Closing Price Closing Yield % Closing Price Closing Yield % Price Yield Price Yield

LB094422663=

6/19/2020

0

0

0

0

#DIV/O!

#DIV/O0!

LB025088247=

4/12/2021

444.078

452.761

455.726

446.266

-2.08%

0.49%

LB141987950=

5/27/2022

118.832

119.502

119.727

119.341

-0.32%

0.43%

LB055923779=

10/4/2022

92.777

95.026

98.528

97.212

-1.34%

4.78%

LB085936719=

1/27/2023

84.788

84.284

85.658

85.345

-0.37%

0.66%

LB141987968=

5/26/2023

73.741

73.632

74.44

74.525

0.11%

1.06%

LB139634756=

4/22/2024

54

53.461

54.266

54.055

-0.39%

0.42%

LB131364784=

11/4/2024

46.432

46.532

46.783

46.817

0.07%

0.83%

LB047173744=

12/3/2024

47.098

46.663

46.432

46.5

0.15%

-1.27%

LB119641756=

2/26/2025

44.346

43.918

43.458

43.52

0.14%

-1.86%

LB079315591=

6/12/2025

40.53

40.419

40.444

40.47

0.06%

-0.15%

LB0O70782065=

11/27/2026

29.889

30.335

30.904

30.639

-0.86%

2.51%

LB158623005=

3/23/2027

27.856

27.893

28.276

27.918

-1.27%

0.22%

LB085936689=

11/29/2027

26.134

25.818

26.176

26.187

0.04%

0.20%

LB172080332=

3/20/2028

26.188

26.219

26.475

26.361

-0.43%

0.66%

LB131367597=

11/3/2028

22.947

23.177

23.21

23.218

0.03%

1.18%

LB141987976=

5/25/2029

21.705

21.727

21.831

21.839

0.04%

0.62%

LB208390864=

11/27/2029

20.294

20.586

20.23

20.691

2.28%

1.96%

LB119641985=

2/26/2030

20.098

19.853

19.873

20.223

1.76%

0.62%

LB139634772=

4/22/2031

17.308

17.551

17.95

17.955

0.03%

3.74%

LB172080553=

11/20/2031

17.132

17.145

17.545

17.469

-0.43%

1.97%

LB158623048=

3/23/2032

16.282

16.185

16.201

16.205

0.02%

-0.47%

LB182423823=

5/17/1933

15.273

15.283

15.427

15.43

0.02%

1.03%

LB182423807=

5/17/2034

14.131

14.14

14.272

14.275

0.02%

1.02%

LB208390813=

7/27/2035

12.799

12.921

12.866

12.926

0.47%

0.99%

LB131365462=

11/2/2035

11.879

11.988

12.199

12.148

-0.42%

2.26%

LB158623030=

3/23/2037

11.04

10.821

10.916

10.91

-0.05%

-1.18%

Average Change 16.368 51.104 16.382 -0.82% -0.74%

I CurrentPrice (T-3) Price e 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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| 7117/2020 7/18/2020 7/19/2020 712012020 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

L B172080553= 17.145|  17.469
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Lebanon Credit Default Swaps

| USD1Year (DG USD 5 Year CDS USD1 Year CDS USD 5 Year (DS
Timestamp  Mid Spread Close ~ Mid Spread Close % Daily Change  %Daily Change
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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 HUALUE! [
BLOM BANK S.A.L/04-05-2023 B | 46
Bank Audi S.A.L/16-10-2023 550 | 391 | 3734 |
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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

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

225200
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