Bonds:

Month Update: August 2020

Month: Aug-20

Trading days: 21

Period ending: Monday, 31 August 2020

Snapshot by Category

Trades Trades per day Value
Australian Bond Segment Number listed Market Cap $b Total (#) (#) Volume (#) $m
Corporate Bonds - Fixed Rate 4 0.4 415 20 130,794 $11.34
Corporate Bonds - Floating Rate 5 0.5 201 10 31,930 $3.16
Australian Government Bonds 35 0.4 666 32 501,703 $59.86
Total a4 1.35 1,282 61 664,427 $74.36

Recent Listings

ASX Maturity / Conv  Interest Rate / Distribution
Entity Code  Size ($m) Type Listing Date Issue Price / Reset Dividend Frequency Last Price
Australian Government Tre  GSBK51 ~ $15,000 Government Bonds - Fixed Rate 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A  $97.18
Australian Government Tre  GSBU25 $20,000 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $99.11
Australian Government Tre  GSBW30 $24,700 Government Bonds - Fixed Rate 21-May-2020 $100.00 21-Dec-2030 1.00% S/A $101.39
Australian Government Tre GSBU24 $26,000 Government Bonds - Fixed Rate 21-Apr-2020 $100.00 21-Nov-2024 0.25% S/A $99.80
Australian Government Tre  GSBI32 $16,200 Government Bonds - Fixed Rate 28-Jan-2020 $100.00 21-May-2032 1.25% S/A  $102.80
Virgin Australia Holdings Lit  VAHHA $325 Corporate Bonds - Fixed Rate 27-Nov-2019 $100.00 26-Nov-2024 8.00% S/A $39.00
Australian Unity Limited AYUHC $115 Corporate Bonds - Floating Rate 18-Oct-2019 $100.00 15-Dec-2024 2.10% Qtrly  $99.80
Australian Unity Limited AYUHD $207 Corporate Bonds - Floating Rate 18-Oct-2019 $100.00 15-Dec-2026 2.25% Qtrly  $97.00
Australian Government Tre  GSBK31 $22,500 Government Bonds - Fixed Rate 03-Jun-2019 $100.00 21-Jun-2031 1.50% S/A $105.91
*BBSW = Bank Bill Swap Rate
" s of the date of this report this security has not traded, the Last Price reflects the Issue Price
Most Activelv Traded Securities bv Value
ASX Code¢ Security Type Value ($) Value (%) Volume Volume (%)
GSBM22 Government Bonds - Fixed Rate $11,059,827 14.87% 99,446 14.97%
URFHC Corporate Bonds - Fixed Rate $10,226,952 13.75% 119,817 18.03%
GSBG37 Government Bonds - Fixed Rate $9,586,044 12.89% 69,450 10.45%
GSBG33 Government Bonds - Fixed Rate $7,136,098 9.60% 49,902 7.51%
GSBG25 Government Bonds - Fixed Rate $5,536,060 7.44% 48,395 7.28%
$43,544,979.87 58.56% 387,010 58.25%
YTM versus maturity date
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Bonds:

Month Update: August 2

Market Capitalisation Trends

Government Bonds

% change
Market Cap ($b) $0.24 $0.27 8.6% $0.43 62.4%  § $60.00
Number listed (actual) 34 33 -2.9% $35.00 61% = Z;‘gszz
Monthly Volume 104,194 137,266 31.7% 501,703 265.5% £ om0
Monthly Transactions 269 574 113.4% 666 16.0% H aQ 3 2 ] 5 2 2 8
Monthly value ($m) $1122  $16.38 46.1% $59.86 265.4% H ) H H H H ) H
Corporate Bonds - Fixed Rate Last 12 months
Aug-18 Aug-19 % change Aug-20 % change
Market Cap ($b) $0.47 $0.40 -14.6% $0.40 0.6% 2 $10
Number listed (actual) 5 4 -20.0% $4.00 0.0% ?; zgi
Monthly Volume 39,089 34,659 -11.3% 130,794 277.4% S 503
Monthly Transactions 307 147 -52.1% 415 182.3% g 500 P ~ o 2 <
Monthly Month value ($m) $4.01 $3.51 -12.5% $11.34 223.3% 2 E é" 2 2
Corporate Bonds - Floating Rate Last 12 months
Aug-18 Aug-19 % change Aug-20 % change
Market Cap ($b) $0.94 $0.49 47.7% $0.51 3.9% 518
Number listed (actual) 7 5 -28.6% $5.00 0.0% 5102
Monthly Volume 167,292 56,690 -66.1% 31,930 -43.7% § ig
Monthly Transactions 708 349 -50.7% 201 -42.4% = ] S S 2 8
Monthly value ($m) $17.04 $5.81 -65.9% $3.16 -45.6% H H H H H
Last 12 months
Total Aug-18 Aug-19 % change Aug-20 % cl ge 4 $200
Market Cap ($b) $1.66 $1.16 -30.0% $1.35 16.2% S 150
Number listed (actual) 46 42 -8.7% 44 4.8% 2 Ségg
Monthly Volume 310,575 228,615 -26.4% 664,427 190.6% S w0
Monthly Transactions 1,284 1,070 -16.7% 1,282 19.8% = g 9 2 g g
Monthly value ($m) $32.26 $25.70 -20.3% $74.36 189.3% < < < < <
Bonds Mkt Cap Breadown by Type Bonds Breadown by Traded Value

= Corporate Bonds - Fixed Rate,
[ Corporate Bonds - Fixed $11,343 k
Rate, $402 m
= Corporate Bonds - Floating
M Corporate Bonds - Floating Rate, $3,158 k
Rate, $512 m
= Government Bonds - Fixed
® Government Bonds - Fixed Rate, $56,400 k
Rate, $361 m
= Government Bonds - Inflation
W Government Bonds - Linked, $3,459 k
Inflation Linked, $71 m
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Spotlight on Bonds

Month update: August 2020

Australian Bonds Summary - August 2020

ASX Profiles oetait QN Activity

ASX Issuer Description ASX Listed Maturity /Conv  Coupon® ~ Payment Announced  Announced Mkt Cap ($m)#  Traded Value ($) Traded Volume ~ Number  Spread Monthly Last YearHigh YearLow Yieldto 1Month 1Year  3Year 5 Year
Code Date /Reset Frequency ExDate Payment Date of Trades Liquidity % maturity Price Price Price Price
(mid) * Return Return Return Return
Government Bonds - Fixed Rate
GSBU20 Australian Government Treasury Boi Treasury Bond 1.75% 21-11-20 Semi 14-Apr-15 21-Nov-20 1.75% S/A_ 12-Nov-20  23-Nov-20 $62.07 $1,123,693.96 11,148 25 0.10% 181% $100.80  $102.12  $10072  0.13% 020%  -1.09% 1.14% 2.09%
GsBI21 Australian Government Treasury Boi Treasury Bond 5.75% 15-05-21 Semi 21-May-13 15-May-21 5.75% S/A 05-Nov-20  16-Nov-20 $69.25 $5,368,840.47 50,845 66 0.18% 7.75% $10570  $11048  $10542  0.18% 028%  -411%  -7.95%  -12.67%
GSBW21, Australian Government Treasury Boi Treasury Bond 2.00% 21-12-21 Semi 30-Jan-17 21-Dec-21 2.00% S/A_ 10-Dec20  21-Dec-20 $35.50 $3,717,646.95 36,177 17 n/a 10.47% 510288  $103.81  $10222  0.18% 010%  -059% 3.13% n/a
GSBM22 Australian Government Treasury Boi Treasury Bond 5.75% 15-07-22 Semi 21-May-13 15-Jul-22 5.75% S/A  06Jan-21 15-Jan-21 $30.86  $11,059,826.94 99,446 79 021% 35.84% $11124  $118.00  $11088  0.25% 004%  -362%  -4.87%  -9.43%
GSBU22 Australian Government Treasury Boi Treasury Bond 2.25% 21-11-22 Semi 16-0ct-17 21-Nov-22 2.25% S/A_ 12-Nov-20  23-Nov-20 $4.10 $0.00 - - 0.29% 0.00% $10520  $10639  $10436  0.27% 003%  -055% n/a n/a
G5BG23 Australian Government Treasury Boi Treasury Bond 5.50% 21-04-23 Semi 21-May-13 21-Apr-23 5.50% S/A  12:0ct20  21-Oct-20 $18.60 $2,036,563.01 17,587 70 0.22% 1095% $11596  $119.80  $110.50  0.26% 0.03%  -277%  -265%  5.19%
GSBG24 Australian Government Treasury Boi Treasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24 2.75% S/A 12-0ct20  21-Oct-20 $9.03 $171,915.11 1,566 7 0.29% 1.90% $10950  $11137  $10843  0.30% 042%  -079% 6.77% 7.46%
GSBU24 Australian Government Treasury Boi Treasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A 12-Nov-20  23-Nov-20 $2.59 $349,326.50 3,500 3 n/a 13.46% $9978  $99.83  $99.61  0.38% 0.02% n/a n/a n/a
GSBG25 Australian Government Treasury Boi Treasury Bond 3.25% 21-04-25 Semi 30-May-13 21-Apr-25 3.25% S/A 12-0ct20  21-Oct-20 $12.16 $5,536,060.06 48,395 29 0.25% 45.52% 511439 $11626  $11230  0.42% 006%  -097% 734% 9.09%
GSBU2S Australian Government Treasury Boi Treasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A 12-Nov-20  23-Nov-20 $1.98 $1,584,260.97 15,967 15 n/a 79.92% $9895  $9932  $99.07  0.50% 0.16% n/a n/a n/a
GSBG26 Australian Government Treasury Boi Treasury Bond 4.25% 21-04-26 Semi 18-Mar-14 21-Apr-26 4.25% S/A 12-0ct20  21-Oct-20 $5.34 $1,706,076.60 13,894 19 037% 31.96% $12242  $12482  $119.66  0.53% 024%  -116% 6.96%  10.12%
GSBG27 Australian Government Treasury Boi Treasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Apr-27 4.75% S/A  12-0ct-20  21-Oct-20 $16.05 $2,686,501.56 20,835 37 030% 16.74% $12817  $13206  $12500  0.65% 141%  -2.01% 6.75% 8.89%
GSBU27 Australian Government Treasury Boi Treasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A_ 12-Nov-20  23-Nov-20 $5.20 $1,887,094.65 16310 16 032% 36.31% $114.89  $11735  $11099  0.74% 044%  -114%  12.75% n/a
GSBI28 Australian Government Treasury Boi Treasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 2.25% S/A 12-Nov-20  23-Nov-20 $4.20 $787.29 7 1 037% 0.02% $111.41  $11371  $107.56  0.80% 0.34% 001%  15.45% n/a
GsBU28 Australian Government Treasury Boi Treasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A_ 12-Nov-20  23-Nov-20 $4.04 $85,445.96 730 15 n/a 212% $11562  $12030  $11210  0.86% -153%  -195%  14.18% n/a
GSBG29 Australian Government Treasury Boi Treasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Apr-29 2.75% S/A  12-0ct:20  21-Oct-20 $9.97 $478,409.83 3,925 21 0.41% 4.80% $12052  $12592  $117.03  0.90% 141%  -250%  14.37%  16.50%
GSBU29 Australian Government Treasury Boi Treasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A_ 12-Nov-20  23-Nov-20 $3.50 $77,149.81 656 4 0.42% 2.20% 511682 $12163  $11249  0.95% 004%  -175% n/a n/a
GSBW30 Australian Government Treasury Boi Treasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% S/A  10-Dec-20  21-Dec-20 $1.01 $399,983.55 3,945 1 n/a 39.45% $100.09  $101.86  $100.97  1.03% -1.52% n/a n/a n/a
GSBK31 Australian Government Treasury Boi Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 1.50% S/A_ 10-Dec20  21-Dec-20 $0.32 $1,059.07 10 1 n/a 033% $104.89  $10677  $10149  1.05% 136%  -217% n/a n/a
GSBI32 Australian Government Treasury Boi Treasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-May-32 1.25% S/A 12-Nov-20  23-Nov-20 $1.03 $9,766.00 95 1 n/a 0.95% 510201  $103.88  $99.14  111% -161% n/a n/a n/a
GSBG33 Australian Government Treasury Boi Treasury Bond 4.50% 21-04-33 Semi 22-Nov-13 21-Apr-33 450% S/A 12-0ct20  21-Oct-20 $19.76 $7,136,097.61 49,902 31 051% 36.12% S14111  $15075  $13474  113% 201%  -390%  16.68%  15.85%
GSBK35 Australian Government Treasury Boi Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/A  10-Dec-20  21-Dec-20 $5.42 $81,683.06 674 5 0.66% 151% $12043  $129.23  $11500  131% 125%  -258%  2632%  30.49%
GSBG37 Australian Government Treasury Boi Treasury Bond 3.75% 21-04-37 Semi 21-0ct-14 21-Apr-37 3.75% S/A 12-0ct20  21-Oct-20 $15.48 $9,586,043.75 69,450 26 0.58% 61.91% $13534  $14862  $127.48  145% 222%  -455%  23.07%  25.32%
GSBK39 Australian Government Treasury Boi Treasury Bond 3.25% 21-06-39 Semi 20-0ct-15 21-Jun-39 3.25% S/A  10-Dec-20  21-Dec-20 $2.21 $7,170.14 55 2 061% 0.32% $127.85  $141.58  $12021  1.59% 168%  -4.45%  26.52% n/a
GsBla1 Australian Government Treasury Boi Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/A_ 12-Nov-20  23-Nov-20 $6.00 $91,974.87 757 14 0.49% 1.53% $119.92  $13363  $11581  1.69% 0.89%  -5.70% n/a n/a
GSBE47 Australian Government Treasury Boi Treasury Bond 3.00% 21-03-47 Semi 19-0ct-16 21-Mar-47 3.00% S/A  10Sep20  21-Sep-20 $15.50 $494,585.42 3,826 31 057% 3.19% $12634  $14676 511459  1.81% 319%  -7.50%  37.45% n/a
GSBK51 Australian Government Treasury Boi Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A_ 10-Dec-20  21-Dec-20 $0.00 $691,888.18 6,983 24 n/a n/a $97.18  $101.66  $96.65  191% n/a n/a n/a n/a
GsIC22 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.25% 21-02-22 Qly 21-May-13 21-Feb-22 1.25% Qrrly  12-Nov-20  23-Nov-20 $1081 $941,452.57 7,877 2 0.15% 8.71% $11939  $12095  $116.88  -0.20% 0.06%  -0.16% 4.04% 4.54%
Gsla25 Australian Government Treasury Ind Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qrly  10-5ep20  21-Sep-20 $30.72 $1,518,018.33 10,141 43 0.29% 4.94% $149.62  $15800  $139.73  -0.61% 0.72% 0.02% 5.76% 3.06%
Gslu27 Australian Government Treasury Ind Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qrly  12-Nov-20  23-Nov-20 $2.88 $86,460.00 750 1 0.60% 3.00% $11473  $11528  $107.21  -0.49% 117% 2.96% n/a n/a
GsIa30 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-5ep-30 2.50% Qrly  10-5ep20  21-Sep-20 $7.00 $370,419.28 2317 21 0.79% 5.29% $159.50  $162.59  $13500  -0.41% -154% 0.89%  13.90%  12.15%
GsI035 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-0ct-13 21-Aug-35 2.00% Qrly  12-Nov-20  23-Nov-20 $8.21 $396,007.04 2,569 8 052% 4.83% $151.45  $15521  $12526  -0.18% -2.19% 173%  22.88%  21.18%
651040 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qrly  12-Nov-20  23-Nov-20 $7.58 $0.00 - - 057% 0.00% $135.60  $140.08  $104.76  0.03% -3.20% 196%  28.29% n/a
GSIC50 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qurly  12-Nov-20  23-Nov-20 $3.54 $146,421.95 1,100 9 n/a 4.14% $127.83  $13775  $9074  0.17% -0.56% 2.26% n/a n/a
Corporate Bonds - Fixed Rate
Mercantile Investment Company Ltd Bond 8.00% 10-07-21 Semi Sub 30-Jun-16 10-Jul-21 8.00% S/A $22.75 $198,345.98 1,938 16 0.67% 0.87% $102.00  $10690  $90.00  7.13% 043%  -183% 3.04% n/a
PPCHA Peet Limited Simple Bond 7.50% Semi 07-06-21 08-Jun-16 07-Jun-21 7.50% S/A $102.00 $918,03039 9,039 37 050% 0.90% $102.00  $10851  $88.00  7.45% 139%  -599%  -2.30% n/a
VAHHA Virgin Australia Holdings Limited Bond 8.00% 26-11-24 Semi Cum Red T-11-22 27-Nov-19 26-Nov-24 8.00% S/A $126.75 $0.00 - - n/a 0.00% $39.00  $101.00  $33.03 146.10% 0.00% n/a n/a n/a
URFHC US Masters Residential Property Fun Bond 7.75% 24-12-21 Qly Red T-12-19 23-Feb-17 24-Dec-21 7.75% Qtrly $15050  $10,226,951.52 119,817 362 0.65% 6.80% $86.00  $102.40  $76.00 n/a 023%  -14.48%  -15.69% n/a
Corporate Bonds - Floating Rate
AYUHB Australian Unity Limited Simple Bond 3-Bbsw+2.80% 15-12-20 16-Dec-15 15-Dec-20 2.90% Qrly  05-0ct:20  14-Oct-20 $71.60 $413,847.40 4,117 25 0.74% 0.58% $10038  $103.10  $94.35  2.63% 003%  -226%  -3.94% n/a
AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-0ct-19 15-Dec-24 2.10% Quly  05-0ct20  14-0ct-20 $114.79 $675,522.97 6,806 39 1.24% 0.59% $99.80  $103.50  $80.00  2.40% 1.63% n/a n/a n/a
AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-Oct-19 15-Dec-26 2.25% Quly  05-0ct:20  14-0ct-20 $200.79 $604,023.29 6,236 38 224% 0.30% $97.00  $103.00  $8425  3.14% 052% n/a n/a n/a
OBLHA Omni Bridgeway Limited Bond 3-Bbsw+4.20% 22-12-22 Sec Step T-01-22 30-Apr-14 22-Dec-22 430% Quly  29-Sep20  08-Oct-20 $75.28 $1,039,701.09 10511 78 077% 1.38% $99.05  $10350  $82.00  5.42% 061%  -3.76%  -3.83%  -4.76%
PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-0ct-22 4.75% Quly  24-5ep20  05-0ct-20 $49.98 $424,887.18 4,260 21 1.19% 0.85% $99.95  $10590  $84.00  533% 106%  557%  -3.43% n/a
! Vield is only availble if traded on day of the month) & coupon from Bloomb 31 August 2020
? Monthly i a traded for the security for the month divided by its market capitaisation

Allvalues are as at Aug-20.
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