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0/18 0/19 0 0/20/2020 0 Da ange ce ange
Reute e a = < eld % g P e 0 O eld % g P e 0 0 eld % = e eld % = e eld = e eld
LB094422663= 6/19/2020 16.7 0 16.62 0 16.77 0 16.32 0 -2.68% #DIV/O! -2.28% #DIV/0!
LB025088247= 4/12/2021 16.375 1068.88 15.25 1169.974 15 1200 15 1207.101 0.00% 0.59% -8.40% 12.93%
LB141987950= 5/27/2022 15.75 155.996 15.5 158.139 15.375 159.412 14.875 163.528 -3.25% 2.58% -5.56% 4.83%
LB055923779= 10/4/2022 15.25 123.484 15.125 124.388 14.75 126.708 14.75 126.937 0.00% 0.18% -3.28% 2.80%
LB085936719= 1/27/2023 14.5 106.052 13.875 109.203 13.75 109.987 13.5 111.415 -1.82% 1.30% -6.90% 5.06%
LB141987968= 5/26/2023 14.625 89.46 14.75 89.1 14.5 90.169 14.25 91.26 -1.72% 1.21% -2.56% 2.01%
LB139634756= 4/22/2024 14.625 63 14.5 63.475 14 64.857 14 64.916 0.00% 0.09% -4.27% 2.89%
LB131364784= 11/4/2024 14.375 54.282 14.5 54.051 14 55.201 14 55.244 0.00% 0.08% -2.61% 1.77%
LB047173744= 12/3/2024 13.26 55.583 13.19 55.79 13.19 55.832 13.19 55.875 0.00% 0.08% -0.53% 0.53%
LB119641756= 2/26/2025 13.44 51.892 13.18 52.496 13.18 52.533 13.2 52.527 0.15% -0.01% -1.79% 1.22%
LB079315591= 6/12/2025 14.375 46.444 14.375 46.475 14 47.209 14 47.24 0.00% 0.07% -2.61% 1.71%
LB070782065= 11/27/2026 14.5 34.282 14.625 34.134 14.125 34.82 14.125 34.837 0.00% 0.05% -2.59% 1.62%
LB158623005= 3/23/2027 14.5 32.431 14.625 32.29 14.125 32.936 14.125 32.951 0.00% 0.05% -2.59% 1.60%
LB085936689= 11/29/2027 14.5 29.097 14.375 29.249 14.125 29.544 14.25 29.414 0.88% -0.44% -1.72% 1.09%
LB172080332= 3/20/2028 14 28.347 14 28.358 13.875 28.507 13.875 28.519 0.00% 0.04% -0.89% 0.61%
LB131367597= 11/3/2028 13.26 26.79 12.58 27.545 13.07 27.014 13.18 26.906 0.84% -0.40% -0.60% 0.43%
LB141987976= 5/25/2029 14.25 23.997 14.375 23.892 14.125 24.129 14.125 24.137 0.00% 0.03% -0.88% 0.58%
LB208390864= 11/27/2029 14.25 22.592 14.125 22.707 14.375 22.5 13.875 22.94 -3.48% 1.96% -2.63% 1.54%
LB119641985= 2/26/2030 16 20.592 13.42 22.684 13.42 22.691 16 20.612 19.23% -9.16% 0.00% 0.10%
LB139634772= 4/22/2031 14.25 19.434 14.5 19.257 14.125 19.537 14.125 19.542 0.00% 0.03% -0.88% 0.56%
LB172080553= 11/20/2031 14 18.55 14 18.555 13.875 18.648 13.875 18.653 0.00% 0.03% -0.89% 0.56%
LB158623048= 3/23/2032 13.86 18.067 13.56 18.28 13.56 18.285 13.56 18.29 0.00% 0.03% -2.16% 1.23%
L B182423823= 5/17/1933 13.875 16.34 13.875 16.343 13.875 16.347 13.75 16.429 -0.90% 0.50% -0.90% 0.54%
LB182423807= 5/17/2034 13.875 15.092 13.875 15.095 13.625 15.242 13.5 15.319 -0.92% 0.51% -2.70% 1.50%
LB208390813= 7/27/2035 14.25 13.637 14.25 13.64 13.75 13.901 13.75 13.904 0.00% 0.02% -3.51% 1.96%
LB131365462= 11/2/2035 14.5 13.266 14.625 13.208 14.375 13.333 14.375 13.335 0.00% 0.02% -0.86% 0.52%
LB158623030= 3/23/2037 13.87 12.396 13.7 12.478 13.7 12.48 13.7 12.482 0.00% 0.02% -1.23% 0.69%
Average ange 4.48 30.00 4.098 35.6 4 36.086 0 0.954 4909 60%
=== Current Price (T-3) Price e Current Yield  esswe (T-3) Yield
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Lebanon Eurobonds

Lebanon / 20-11-2031

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

U.S. 10 Year Treasury Yield
2.5
2
2.034
1.892
1.795
1.739
1.685
A 1.5
1.556
1
0.7 0.7874
0.699
0.5 0-€ 9582
0
S S S S S N N S
3 > 3 & > o 2 o
X% X > o> a0 > o> a0
o A ® S KS s > e ‘

U.S. 2 Year Yields
U.S. 5 Year Yields

U.S. 10 Year Yields

U.S. 30 Year Yields
L

a

Source: Reuters

« Table of Contents



Lebanese Private Sector Eurobonds
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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
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Effective Date

lssuer Name
LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Historic Credit Rating

Country

Sovereign

Sector

Subsector
Sovereign

Rating Source/Description

Moody's Long-term Isser Rating

Rating Scope
Domestic

Action Type
Rating Downgraded

Direction Current Rating Previous Rating

y

C

(3

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Long-term Isser Rating

Foreign

Rating Downgraded

y

C

(3

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Most Recent Short-term Rating

Foreign

Rating Affirmed

PINP

PP

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Moody's Most Recent Short-term Rating

Foreign

Outlook Off

OFF

STA

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Short-term Issuer Default Rating

Foreign

Rating Affirmed

C

C

LEBANON, REPUBLIC OF {GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Domestic

Rating Affirmed

(C

(C

LEBANON, REPUBLIC OF {GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Sovereign Country Ceiling Rating

Foreign

Rating Affirmed

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Long-term Issuer Default Rating

Foreign

t
Rating Downgraded

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

),

BANKMED SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Domestic

Rating Withdrawn

),

BANKMED SAL

Lebanon

Banks

Banking

S&P Long-term Issuer Rating

Foreign

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 Isslier 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

Rating Downgraded

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Foreign

Rating Affirmed

C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Fitch Short-term Issuer Default Rating
Fitch Senior Unsecured

Foreign

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

Domestic

Rating Affirmed

(C

LEBANON, REPUBLIC OF (GOVERNMENT)

Lebanon

Sovereign

Sovereign

t

t
Fitch Long-term Issuer Default Rating
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

2(25/2020

« Table of Contents

BYBLOS BANK SAL

Lebanon

Banks

Banking

Moody's Long-term Bank Deposit

Foreign

t
t
t
t
Rating Downgraded
t
t
t
t

Rating Downgraded

(aa3

Source: Reuters
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