
Lebanese Treasury Bills

Settlement 11 August 2016 LBP/US$ Prime rate 3.50%

Maturity Feb-17 Aug-17 Jul-26 1 Month  Libor 0.50% -0.37%

Treasury Bills Primary Yields 4.99% 5.35% 7.46% 3 Months Libor 0.78% -0.31%

6 Months Libor 1.14% -0.19%

LBP Money Market O/N 3.00% 1 week 4.00% 1 Year Libor 1.45% -0.06%
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 Trsy 3 Yr 0.75% -0.66%

Republic of Lebanon 4 3/4 November 2016 100.00 100.50 2 Aug 11 327              420 204 4.69% 2.54% 0.2          $500 2 Nov 16 4.750% 2 2 Nov 16 BLOM,CITI  Trsy 5 Yr 1.03% -0.53%
Republic of Lebanon 9 March 2017 102.50 103.25 19 Mar 09 647              415 294 4.80% 3.59% 0.6          $1,500 20 Mar 17 9.000% 2 19 Sep 16 Byblos/CL/CS  Trsy 7 Yr 1.30% -0.45%

Republic of Lebanon 4 December 2017 (Sinking) 99.25 100.25 31 Dec 02 325              422 306 4.87% 3.71% 0.9          $301 31 Dec 17 4.000% 2 31 Dec 16 DB  Trsy 10 Yr 1.49% -0.09%

Republic of Lebanon 5 October 2017 99.50 100.50 12 Apr 12 400              479 390 5.44% 4.55% 1.2          $775 12 Oct 17 5.000% 2 12 Oct 16 BAML,BYBLOS

Republic of Lebanon 5.15 June 2018 99.50 100.50 12 Jun 12 478 421 5.43% 4.86% 1.8          $700 12 Jun 18 5.150% 2 12 Dec 16 MOF Treasury & Capital Markets:

Republic of Lebanon 5.15 November 2018 99.25 100.25 12 Nov 10 285              485 438 5.50% 5.03% 2.3          $1,025 12 Nov 18 5.150% 2 12 Nov 16 BOB/CS Bechara Serhal Tel : (961-1) 977 421

Republic of Lebanon 5.35 November 2018 103.25€   104.25€    28 Nov 11 377              447 402 3.84% 3.39% 2.3          445€         28 Nov 18 5.350% 1 28 Nov 16 DB/Fransa/SCB

Republic of Lebanon 5.5 April 2019 99.250 100.250 23 Apr 13 505 464 5.80% 5.40% 2.7          $500 23 Apr 19 5.500% 2 23 Oct 16 MOF Trading Desk

Republic of Lebanon 6 May 2019 100.500 101.500 20 May 11 352              505 466 5.80% 5.41% 2.8          $650 20 May 19 6.000% 2 20 Nov 16 Byb/Fransa/HSBC Nabil Feghali Tel : (961-1) 977 636

Republic of Lebanon 5.45 November 2019 98.750 99.750 28 Nov 11 355              512 478 5.87% 5.53% 3.3          $1,500 28 Nov 19 5.450% 2 28 Nov 16 DB/Fransa/SCB Imad Antoun Tel : (961-1) 977 570

Republic of Lebanon 6 3/8 March 2020 101.000 102.000 9 Mar 10 276              503 472 6.06% 5.75% 3.6          $1,200 9 Mar 20 6.375% 2 9 Sep 16 Blom/BNP/Fransa Wissam Khoury Tel : (961-1) 977 090

Republic of Lebanon 5.8 April 2020 99.125 100.125 14 Apr 14 410              504 473 6.07% 5.76% 3.7          $700 14 Apr 20 5.800% 2 14 Oct 16 AUDI/DB/Byblos

Republic of Lebanon 6.15 June 2020 100.250 101.250 20 Jun 13 505 476 6.07% 5.78% 3.9          $600 19 Jun 20 6.150% 2 20 Dec 16 MOF

Republic of Lebanon 8 1/4 April 2021 108.250 109.250 12 Apr 06 337              516 492 6.19% 5.95% 4.7          $2,092 12 Apr 21 8.250% 2 12 Oct 16 Audi/Med/Byb/Frans Sales

Republic of Lebanon 6.25 May 2022 99.625 100.625 27 May 16 530 509 6.33% 6.12% 5.8          $500 27 May 22 6.250% 2 27 Nov 16 MOF

Republic of Lebanon 6.10 October 2022 98.750 99.750 12 Nov 10 317              532 512 6.35% 6.15% 6.2          $1,540 4 Oct 22 6.100% 2 12 Nov 16 BOB/CS Marwan Abou Jaoude Tel : (961-1) 977 089

Republic of Lebanon 6 January 2023 97.625 98.625 29 Nov 12 431              496 477 6.45% 6.26% 6.5          $1,100 27 Jan 23 6.000% 2 27 Jan 17 BLOM,BYBLOS,CS Mireille Semaan Tel : (961-1) 977 353

Republic of Lebanon 6.40 May 2023 99.500 100.500 27 May 16 519 500 6.49% 6.31% 6.8          $500 26 May 23 6.400% 2 27 Nov 16 MOF

Republic of Lebanon 6.65 April 2024 99.500 100.500 22 Apr 16 522              524 507 6.73% 6.56% 7.7          $700 22 Apr 24 6.650% 2 22 Oct 16 BLOM,BYBLOS,DB

Republic of Lebanon 6.25 November 2024 96.750 97.750 4 Nov 15 411              528 511 6.77% 6.61% 8.2          $538 4 Nov 24 6.250% 2 4 Nov 16 SGBL/FRSBK/CITI/SCB

Republic of Lebanon 7 December 2024 101.375 102.375 3 Dec 09 380              529 513 6.78% 6.62% 8.3          $250 3 Dec 24 7.000% 2 3 Dec 16 BOB/CITI/SG Research Department:

Republic of Lebanon 6.2 Feb 2025 96.125 97.125 26 Feb 15 413              531 515 6.80% 6.65% 8.5          $800 26 Feb 25 6.200% 2 26 Aug 16 BLOM/CITI/SG Marwan Barakat Tel : (961-1) 977 409

Republic of Lebanon 6.25 June 2025 96.250 97.250 12 Jun 12 418              533 517 6.82% 6.66% 8.8          $800 12 Jun 25 6.250% 2 12 Dec 16 MOF Jamil Naayem  Tel : (961-1) 977 406

Republic of Lebanon 6.6 November 2026 98.000 99.000 28 Nov 11 440              538 524 6.87% 6.73% 10.3        $1,600 27 Nov 26 6.600% 2 28 Nov 16 DB/Frans/SCB

Republic of Lebanon 6.75 November 2027 98.750 99.750 29 Nov 12 506              542 529 6.91% 6.78% 11.3        $1,000 29 Nov 27 6.750% 2 29 Nov 16 BLOM,BYBLOS,CS

Republic of Lebanon 6.65 November 2028 97.625 98.625 4 Nov 15 450              545 532 6.94% 6.82% 12.2        $893 3 Nov 28 6.650% 2 4 Nov 16 SGBL/FRSBK/CITI/SCB

Republic of Lebanon 6.85 May 2029 99.000 100.000 27 May 16 547 535 6.97% 6.85% 12.8        $1,000 25 May 29 6.850% 2 27 Nov 16 MOF

Republic of Lebanon 6.65 February 2030 97.000 98.000 26 Feb 15 458 550 539 7.00% 6.88% 13.5        $1,400 26 Feb 30 6.650% 2 26 Aug 16 BLOM/CITI/SG

Republic of Lebanon 7.00 April 2031 99.500 100.500 22 Apr 16 523 556 545 7.05% 6.94% 14.7        $300 22 Apr 31 7.000% 2 22 Oct 16 BLOM,BYBLOS,DB

Republic of Lebanon 7.05 November 2035 99.000 100.000 4 Nov 15 412 490 480 7.14% 7.05% 19.2        $600 2 Nov 35 7.050% 2 4 Nov 16 SGBL/FRSBK/CITI/SCB

Total Bond Market 348 509 473 6.20% 5.85% 6.49 26,061 6.437% - -
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Bankmed 5.375 December 2017 $99.63 $100.63 14 Dec 12 99.46           500 423 5.66% 4.88% 1.4 $500 14 Dec 17 5.375% 2 14 Dec 16 DB

Credit Libanais 6.75 January 2018 (Sub debt) $100.50 $101.50 11 Nov 10 100.00         559 487 6.34% 5.60% 1.4 $75 15 Jan 18 6.750% 1 15 Jan 17 CRDLIB

Byblos 7 June 2021 $101.13 $102.13 24 Jun 11 100              570 546 6.72% 6.48% 4.9 $300 24 Jun 21 7.000% 2 24 Dec 16 BYBLOS

Byblos 6.5 December 2022 (Sub debt, Convertible) $95.88 $96.88 21 Dec 12 636 615 7.32% 7.11% 6.4 $300 21 Dec 22 6.500% 4 30 Sep 16 BYBLOS

Audi 6.75 October 2023 (Sub Debt) $102.00 $102.50 30 Sep 13 100              515 493 5.86% 5.64% 7.2 $350 16 Oct 23 6.750% 4 16 Oct 16 BANAUD
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Solidere "GDR" SOLAq.L**** 9.50$       -8.39% 12,553,806 $1,561.2 - - - - - - - - - - -

Solidere  A SOLA.BY 9.56$       -12.48% 100,000,000 $1,561.2 - - - - - - - - - - 43.25$                           

Solidere  B SOLB.BY 9.31$       -14.85% 65,000,000 $1,561.2 - - - - - - - - - - 17.18$                           Website: www.bankaudi.com.lb

HOLCIM HOLC.BY 14.10$     -2.89% 19,516,040 $275.2 - $0.886 - 15.9 - - 10.98$      - 1.28         0.85$                   3.69$                             E-mail research: research@banqueaudi.com

Bank Audi sal "GDR" AUSR.BY 6.22$       3.67% 114,988,117 $2,438.5 $1.020 $0.920 6.1 6.8 0.98 7.09$        7.13$       0.88            0.87         0.40$                   47.80$                           E-mail capital markets: Capital.Markets@banqueaudi.com

Bank Audi sal "GDR" London AUSRq.L**** 6.10$       1.67% 114,988,117 $2,438.5 $1.020 $0.920 6.0 6.6 0.96 7.09$        7.13$       0.86            0.86         0.40$                   - E-mail format: Firstname.lastname@banqueaudi.com

Bank Audi sal "Ordinary" AUDI.BY 6.10$       0.83% 399,749,204 $2,438.5 $1.020 $0.920 6.0 6.6 0.96 7.09$        7.13$       0.86            0.86         0.40$                   37.26$                           Reuters : AUDI01 to 04

Bank Audi sal Preferred "F" AUPRF.BY 100.90$   -0.79% 1,500,000 - - - - - - - - - - 6.00$                   4.69$                             Reuters Dealing : AUDI

Bank Audi sal Preferred "G" AUPRG.BY 100.30$   -0.69% 1,500,000 - - - - - - - - - - 6.00$                   5.10$                             Bloomberg : AUDB 

Bank Audi sal Preferred "H" AUPRH.BY 100.00$   -1.48% 750,000 - - - - - - - - - - 6.50$                   3.94$                             

Bank of Beirut sal BOB.BY 18.80$     0.00% 53,184,900 $999.9 $1.820 $2.038 10.3 9.2 1.48 13.96$      13.08$      1.35            1.44         0.60$                   22.15$                           

Byblos Bank Ordinary sal BYB.BY 1.65$       2.48% 565,515,040 $933.1 $0.185 $0.212 8.9 7.8 - 2.08$        2.17$       0.79            0.76         0.13$                   10.88$                           Mail address:

BLOM BANK sal "GDR" BLBDF.BY 10.04$     2.97% 73,896,010 $2,158.6 $2.154 $1.855 4.7 5.4 0.48 11.27$      11.34$      0.89            0.89         0.83$                   39.71$                           Bank Audi sal 

BLOM BANK sal "Ordinary" BLOM.BY 10.04$     6.81% 215,000,000 $2,158.6 $2.154 $1.855 4.7 5.4 0.48 11.27$      11.34$      0.89            0.89         0.83$                   347.19$                         Banque Audi Plaza, Bab Idriss

BEMO sal BEMO.BY 1.49$       -21.58% 62,000,000 $92.4 - - - - - - - - - 0.04$                   0.35$                             Riad El Solh - Beirut - Lebanon

Fransabank sal $22.00 0.00% 21,000,000 $462.0 - - - - - - - - - - - Tel.: (961-1) 994 000 - P.O. BOX: 11 - 2560

Casino du Liban $270.00 -18.18% 720,000 $194.4 - - - - - - - - - - - Fax research: (961-1) 985 622

Total Equity Market* 103.44 -1.15% 1,501,685,184 $9,115.2 $1.295 $1.182 6.6 7.2 0.87 $8.6 $8.9 0.94 0.95 $2.05 $583.2

*Audi Price Index for listed Lebanese stocks ****Last closing price

N.B.: B.V. Book Value, after distribution of dividends and exclusive of preferred shares when applicable.

This sheet is intended for general information purposes only. Although data on the sheet has been obtained from sources that the Bank believes to be reliable, it does not guarantee its accuracy. Information provided herein should not be considered as an offer to buy or to sell securities and are subject to change without notice.

** Calculated using ordinary share prices
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Salma Saad Baba      Tel : (961-1) 977 346


