88 B A

T mere e
- ree mas

" ®ar

T

-
=

LI s cre—

Lol glg

- - - A
AFITAL | -".I=-hl TS ALITHORITS

Tuesday November 16,

End of Day I\/Iarket Report i




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

L ebanon Credit Rating

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

® /M



Reuters Ticker
LB141987950=

Maturity
5/27/2022

Closing Price

11/13/2021

16.25

Closing Yield

756.484

Lebanon Eurobonds

Closing Price

11/14/2021

16.25

Closing Yield

763.708

Closing Price

11/15/2021

14

Closing Yield

1088.135

Closing Price

11/16/2021

14

Closing Yield

1100.892

Daily % Change

Price
0.00%

Yield
1.17%

Weekly % Change

Price
-13.85%

Yield
45.53%

LB055923779=

10/4/2022

16.25

329.404

16.25

330.944

14

410.771

14

412.933

0.00%

0.53%

-13.85%

25.36%

LB085936719=

1/27/2023

16.25

214.373

16.25

215.048

14

255.475

14

256.35

0.00%

0.34%

-13.85%

19.58%

LB141987968=

5/26/2023

16.25

155.723

16.25

156.084

14

181.055

14

181.504

0.00%

0.25%

-13.85%

16.56%

LB096952406=

10/16/2023

16.25

88.349

16.25

88.467

14

99.698

14

99.837

0.00%

0.14%

-13.85%

13.00%

LB139634756=

4/22/2024

16.25

70.214

16.25

70.364

14

78.661

14

78.747

0.00%

0.11%

-13.85%

12.15%

LB131364784=

11/4/2024

14.847

72.118

15.125

71.378

80.963

82.183

-2.42%

1.51%

-17.03%

13.96%

LB047173744=

12/3/2024

14.575

67.115

14.54

67.276

76.886

77.145

-0.43%

0.34%

-18.87%

14.94%

LB119641756=

2/26/2025

16.25

57.017

16.25

57.066

63.414

63.47

0.00%

0.09%

-13.85%

11.32%

LB079315591=

6/12/2025

16.25

39.163

16.25

39.186

43.19

43.216

0.00%

0.06%

-13.85%

10.35%

LB224218826=

1/15/2026

16.25

36.625

16.25

36.646

40.343

40.366

0.00%

0.06%

-13.85%

10.21%

LB0O70782065=

11/27/2026

16.25

32.2

16.25

32.216

35.393

35.41

0.00%

0.05%

-13.85%

9.97%

LB165508548=

8/1/2027

16.25

30.534

16.25

30.549

33.535

33.551

0.00%

0.05%

-13.85%

9.88%

LB158623005=

3/23/2027

16.25

27.66

16.25

27.671

30.336

30.349

0.00%

0.04%

-13.85%

9.72%

LB085936689=

11/29/2027

16.25

25.486

16.25

25.496

27.922

27.933

0.00%

0.04%

-13.85%

9.60%

LB131367597=

11/3/2028

16.25

23.8

16.25

23.809

26.054

26.064

0.00%

0.04%

-13.85%

9.51%

LB172080332=

3/20/2028

14.69

24.41

14.69

24.419

27.521

27.671

-1.01%

0.55%

-20.22%

13.36%

LB141987976=

5/25/2029

16.25

20.109

16.25

20.115

21.974

21.98

0.00%

0.03%

-13.85%

9.30%

LB208390864=

11/27/2029

16.25

18.901

16.25

18.906

20.642

20.648

0.00%

0.03%

-13.85%

9.24%

LB119641985=

2/26/2030

15.274

18.903

14.969

19.121

21.492

21.346

1.43%

-0.68%

-19.71%

12.92%

LB139634772=

4/22/2031

16.25

16.364

16.25

16.368

17.849

17.853

0.00%

0.02%

-13.85%

9.10%

LB172080553=

11/20/2031

16.25

15.012

16.25

15.016

16.364

16.368

0.00%

0.02%

-13.85%

9.03%

LB182423823=

5/17/2033

16.25

13.664

16.25

13.667

14.885

14.888

0.00%

0.02%

-13.85%

8.96%

LB158623048=

3/23/2032

16.25

13.399

16.25

13.401

14.593

14.597

0.00%

0.03%

-13.85%

8.94%

LB182423807=

09-03-20

«— Table of Contents

5/17/2034

19-06-20 12-04-21

LLLEELLERLLLELLL]

mmmmm Current Price

(T-3) Price

Current Yield

st (T-3) Yield

-13.85%
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Lebanon Eurobonds

Eurobonds Yield Maturity
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LB141967950=
LB141987968=

L B208390864=
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Lebanon Credit Default Swaps
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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 HVALUE! |
BLOM BANK S.A.L/04-05-2023 HYALUE!
Bank Audi 5.A.L/16-10-2023 1538 | 5448 | 5770
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Domestic and International Currencies
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Foreign Ratings

Short Term to S&P data 11/15/2019
Long Term toS&P data|  2/21/2020
Outlook to S&P data|  2/21/2020




Historic Credit Rating

Updated at 13:36:12 EndDate | 2/20/2019
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