Bonds:

Month Update: October 2020

Month: Oct-20 Trading days: 21 Period ending: Friday, 30 October 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 0.4 213 10 40,574 $3.65
Corporate Bonds - Floating Rate 5 0.5 171 8 32,426 $3.20
Australian Government Bonds 37 0.4 482 23 147,278 $17.03
Total 46 1.36 866 a1 220,278 $23.88
ASX Maturity / Conv  Interest Rate / Distribution
Entity Code  Size ($m) Type Listing Date Issue Price / Reset Dividend Frequency Last Price
Australian Government Tre  GSBQ26 $26,500 Government Bonds - Fixed Rate 30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A  $100.89
Australian Government Tre  GSBU31 $23,500 Government Bonds - Fixed Rate 02-Sep-2020 $100.00 21-Nov-2031 1.00% S/A $0.00
Australian Government Tre  GSBK51 $15,000 Government Bonds - Fixed Rate 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A $100.00
Australian Government Tre  GSBU25 $23,500 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $100.21
Australian Government Tre GSBW30 $28,700 Government Bonds - Fixed Rate 21-May-2020 $100.00 21-Dec-2030 1.00% S/A $101.39
Australian Government Tre  GSBU24 $29,000 Government Bonds - Fixed Rate 21-Apr-2020 $100.00 21-Nov-2024 0.25% S/A $99.80
Australian Government Tre  GSBI32 $18,700 Government Bonds - Fixed Rate 28-Jan-2020 $100.00 21-May-2032 1.25% S/A $103.26
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 2.08% Qtrly  $98.00
Australian Unity Limited AYUHD $207 Corporate Bonds - Floating Rate 18-Oct-2019 $100.00 15-Dec-2026 2.23% Qtrly  $96.00
*BBSW = Bank Bill Swap Rate
" s of the date of this report this security has not traded, the Last Price reflects the Issue Price
Most Activelv Traded Securities bv Value
ASX Code¢ Security Type Value ($) Value (%) Volume Volume (%)
GSBI21 Government Bonds - Fixed Rate $3,678,715 15.41% 34,782 15.79%
GSI040 Government Bonds - Inflation Linked $2,807,520 11.76% 20,000 9.08%
URFHC Corporate Bonds - Fixed Rate $2,458,038 10.29% 29,019 13.17%
GSBU20 Government Bonds - Fixed Rate $1,999,604 8.37% 19,832 9.00%
GSBG25 Government Bonds - Fixed Rate $1,083,141 4.54% 9,517 4.32%
$12,027,017.69 50.36% 113,150 51.37%

Yield versus maturity date
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Bonds:

Month Update: October 2020

Market Capitalisation Trends

Government Bonds

Oct-18 Oct-19 % change % change
Market Cap ($b) $0.22 $0.24 10.3% $0.45 83.4% £ $600.00
Number listed (actual) 34 32 -5.9% $37.00 15.6% % Z;‘gszz
Monthly Volume 124,572 92,398 -25.8% 147,278 59.4% £ om0
Monthly Transactions 282 392 39.0% 482 23.0% H Q 3 b 3 5 2 2 8
Monthly value ($m) $13.19  $10.16 23.0% $17.03 67.6% 8 8 8 8 8 8 8 8
Corporate Bonds - Fixed Rate Last 12 months
Oct-18 Oct-19 % change Oct-20 % change
Market Cap ($b) $0.47 $0.36 -22.7% $0.40 12.0% 2 $10
Number listed (actual) 4 4 0.0% $4.00 0.0% ?; zgi
Monthly Volume 35,804 41,754 16.6% 40,574 -2.8% S s03
Monthly Transactions 260 210 -19.2% 213 1.4% g s00 B " pa . Y
Monthly Month value ($m) $371  $3.86 3.9% $3.65 -5.4% 3 3 % % 3
Corporate Bonds - Floating Rate Last 12 months
Oct-18 Oct-19 % change Oct-20 % change
Market Cap ($b) $0.94 $0.63 32.7% $0.51 19.5% 518
Number listed (actual) 7 7 0.0% $5.00 -28.6% a1
Monthly Volume 149,723 81,601 -45.5% 32,426 -60.3% § ig
Monthly Transactions 462 380 -17.7% 171 -55.0% = ] ] k] 2 8
Monthly value ($m) $15.18 $8.25 45.6% $3.20 61.2% 8 8 8 8 8
Last 12 months
Total Oct-18 Oct-19 nge Oct-20 % change 4 $200
Market Cap ($b) $1.63 $1.24 -24.0% $1.36 10.0% S 150
Number listed (actual) 45 43 -4.4% 46 7.0% 52 Szgg
Monthly Volume 310,099 215,753 -30.4% 220,278 2.1% S oo
Monthly Transactions 1,004 982 2.2% 866 -11.8% = 2 3 9 il ]
Monthly value ($m) $3208  $22.27 -30.6% $23.88 7.2% S S S S S
Bonds Mkt Cap Breadown by Type Bonds Breadown by Traded Value

= Corporate Bonds - Fixed Rate,
[ Corporate Bonds - Fixed $3,650 k
Rate, $404 m
= Corporate Bonds - Floating
M Corporate Bonds - Floating Rate, $3,200 k
Rate, $509 m
= Government Bonds - Fixed
™ Government Bonds - Fixed Rate, $12,932 k
Rate, $373 m
= Government Bonds - Inflation
W Government Bonds - Linked, $4,098 k
Inflation Linked, $73 m
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Spotlight on Bonds

Month update: October 2020

Australian Bonds Summary - October 2020

ASX Profiles oetait QN Activity

AsX Issuer Description ASXListed Maturity/Conv  Coupon’ ~ Payment Announced  Announced Mkt Cap ($m)#  Traded Value ($) Traded Volume  Number  Spread Monthly Last YearHigh Yearlow  Yield* 1Month  1Vear  3Year  5Year
Code Date / Reset Frequency ExDate Payment Date of Trades Liquidity % Price Price Price Price
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 $62.08 51,999,604.45 19,832 26 0.29% 3.22% $100.82 5101.97 $100.72 0.07% -0.29% -0.85% 1.04% 1.88%
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 $69.29 $3,678,714.69 34,782 55 0.07% 5.31% $105.77 $110.19 $105.20 0.05% 0.11% -4.00% -8.28% -12.70%
GSBW21 Australian Government Treasury Boi Treasury Bond 2.00% 21-12-21 Semi 30-Jan-17 21-Dec-21 2.00% S/A 10-Dec-20 21-Dec-20 $35.48 $649,885.60 6,320 1 n/a 1.83% $102.90 5103.81 $102.22 0.05% -0.03% -0.51% 3.08% 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 06-Jan-21 15-Jan-21 $39.31 $1,040,545.00 9,343 59 0.15% 2.65% $111.53 $118.00 $110.88 0.08% 0.21% -3.19% -5.23% -9.55%
GSBU22 Australian Government Treasury Boi Treasury Bond 2.25% 21-11-22 Semi 16-Oct-17 21-Nov-22 2.25% S/A 12-Nov-20 23-Nov-20 $4.12 $319,902.97 3,031 9 0.28% 7.76% $105.64 5106.39 $104.36 0.11% 0.53% -0.06% n/a n/a
GSBG23 Australian Government Treasury Boi Treasury Bond 5.50% 21-04-23 Semi 21-May-13 21-Apr-23 5.50% S/A 12-Apr-21 21-Apr-21 $18.22 $637,938.57 5,537 38 0.20% 3.50% $113.63 $119.00 $110.50 0.12% -2.25% -2.40% -3.70% -7.99%
GSBG24 Australian Government Treasury Boi Treasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24 2.75% S/A 12-Apr-21 21-Apr-21 $9.02 $98,074.10 891 6 0.26% 1.09% $109.34 5111.37 $108.43 0.14% -1.08% 0.30% 8.26% 7.25%
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 $0.00 - - 0.30% 0.00% $100.35 $99.83 $99.61 0.19% 0.55% 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-Apr-21 21-Apr-21 $17.67 51,083,140.71 9,517 28 0.26% 6.13% $113.75 5116.26 $112.30 0.22% -1.08% 0.39% 8.97% 7.90%
GSBU25 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 $4.01 $513,037.92 5,122 6 0.28% 12.80% $100.17 $100.21 $99.06 0.28% 0.41% 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-Apr-21 21-Apr-21 $5.40 $158,845.10 1,307 9 0.40% 2.94% $121.39 5124.82 $119.66 0.32% -1.67% 0.01% 8.08% 5.57%
GSBQ26 Australian Government Treasury Boi Treasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A 11-Mar-21 22-Mar-21 $0.10 $19,976.62 198 1 n/a 19.80% $100.80 $100.89 $100.89 0.38% n/a n/a n/a n/a
GSBG27 Australian Government Treasury Boi Treasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Apr-27 4.75% S/A 12-Apr-21 21-Apr-21 $17.25 $258,564.04 2,014 28 0.30% 1.50% $127.56 5132.06 $125.00 0.43% -1.67% 0.43% 9.22% 6.45%
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 $5.25 $41,059.22 351 4 0.33% 0.78% $116.93 $117.35 $110.99 0.50% 0.40% 1.80% 14.39% 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 $2,815.25 25 1 0.36% 0.07% $113.65 5113.71 $107.56 0.57% 1.60% 1.81% 18.69% 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 $4.11 $91,121.10 773 17 n/a 2.22% $117.80 $120.30 $112.10 0.63% -0.11% 1.35% 17.34% 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-Apr-21 21-Apr-21 $10.03 $263,849.55 2,166 23 0.41% 2.63% $121.21 5125.92 $117.03 0.67% -1.22% 0.86% 16.34% 16.11%
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 $3.58 $158,014.15 1,322 6 0.41% 4.42% $119.17 $121.63 $112.49 0.73% 1.42% 1.11% 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 $0.00 - - 0.75% 0.00% $102.66 5101.86 $100.97 0.83% 1.25% 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-Dec-20 21-Dec-20 $0.32 $12,201.21 114 2 n/a 3.79% $107.62 $107.22 $101.49 0.86% 1.62% 0.37% n/a n/a
GSBU31 Australian Government Treasury Boi Treasury Bond 1.00% 21-11-31 Semi 02-Sep-20 21-Nov-31 1.00% S/A 12-Nov-20 23-Nov-20 $0.00 $0.00 - - 0.53% n/a $0.00 50.00 $0.00 0.89% n/a n/a 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 $0.00 - - 0.55% 0.00% $104.60 $103.88 $99.14 0.93% 1.30% 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 4.50% S/h 12-Apr-21 21-Apr-21 $19.86 $187,490.81 1,309 24 0.52% 0.94% $141.83 5150.75 $134.74 0.95% -1.75% 0.95% 19.71% 17.06%
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 $5.55 $2,837.05 23 1 0.65% 0.05% $123.35 $129.23 $115.00 1.13% 0.71% 0.68% 30.76% 30.21%
GSBG37 Australian Government Treasury Boi Treasury Bond 3.75% 21-04-37 Semi 21-Oct-14 21-Apr-37 3.75% S/h 12-Apr-21 21-Apr-21 $8.94 $312,950.97 2,268 24 0.57% 3.50% $136.71 5148.62 $127.48 1.28% -1.98% 0.71% 27.82% 28.01%
GSBK39 Australian Government Treasury Boi Treasury Bond 3.25% 21-06-39 Semi 20-Oct-15 21-Jun-39 3.25% S/A 10-Dec-20 21-Dec-20 $2.36 $43,744.62 330 2 0.61% 1.86% $131.35 $141.58 $120.21 1.44% -0.69% 1.24% 29.46% 30.39%
GSBI41 Australian Government Treasury Boi Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/h 12-Nov-20 23-Nov-20 $6.13 SBS,BDB.ZD 700 11 0.49% 1.40% $122.58 5133.63 $115.81 1.54% -0.63% -0.06% n/a n/a
GSBE47 Australian Government Treasury Boi Treasury Bond 3.00% 21-03-47 Semi 19-Oct-16 21-Mar-47 3.00% S/A 11-Mar-21 22-Mar-21 $15.71 $715,202.74 5,587 24 0.55% 4.55% $128.29 $146.76 $114.59 1.71% -1.31% -0.10% 38.66% n/a
GSBKS51 Australian Government Treasury Boi Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/h 10-Dec-20 21-Dec-20 $0.00 $556,445.24 5,524 12 0.79% n/a $100.00 5102.80 596 65 1.79% -1.22% 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% Qtrly 12-Nov-20 23-Nov-20 $10.82 $123,458.64 1,034 15 0.14% 1.14% $119.57 5120.95 $116.88 -0.80% 0.09% -0.44% 4.48% 4.61%
GSIQ25 Australian Government Treasury Ind Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qtrly 10-Dec-20 21-Dec-20 $32.27 $720,782.76 4,818 28 0.30% 2.23% $149.50 $158.00 $139.73 -0.80% 0.41% 0.37% 6.99% 4.77%
GSIU27 Australian Government Treasury Ind Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qtrly 12-Nov-20 23-Nov-20 $2.87 $0.00 - - 1.13% 0.00% $116.44 5115.28 $107.21 -0.71% 1.57% 4.50% 17.31% n/a
GSIQ30 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-Sep-30 2.50% Qtrly 10-Dec-20 21-Dec-20 $7.05 $72,675.82 452 13 1.01% 1.03% $160.48 $162.59 $135.00 -0.56% -0.06% 2.46% 15.84% 14.87%
GSIO35 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-Oct-13 21-Aug-35 2.00% Qtrly 12-Nov-20 23-Nov-20 $8.36 $176,801.65 1,138 5 0.51% 2.11% $154.63 5155.85 $125.26 -0.36% 1.92% 2.82% 24.97% 22.90%
GSI040 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qtrly 12-Nov-20 23-Nov-20 $7.59 $2,807,520.00 20,000 2 0.57% 36.98% $139.29 $140.38 $104.76 -0.13% -0.42% 4.73% 32.82% 32.63%
GSIC50 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qtrly 12-Nov-20 23-Nov-20 $4.07 $197,171.50 1,450 2 n/a 4.85% $132.94 5139.99 590 74 0.01% 1.18% 8.99% n/a n/a
Corporate Bonds - Fixed Rate
MVTHA Mercantile Investment Company Ltd Bond 8.00% 10-07-21 Semi Sub 30-Jun-16 10-Jul-21 8.00% S/h $23.18 $185,018.30 1,788 13 0.99% 0.80% $103.90 5106.90 590 00 5.84% 0.39% -1.14% 1.96% n/a
PPCHA Peet Limited Simple Bond 7.50% Semi 07-06-21 08-Jun-16 07-Jun-21 7.50% S/A $103.00 $1,006,504.29 9,767 61 0.63% 0.98% $103.00 $108.45 $88.00 7.10% 0.00% -4.24% -2.51% 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/h $126.75 $0.00 - - n/a 0.00% 539 00 5101.00 533 03 214.47% 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 $151.38 $2,458,037.83 29,019 139 0.73% 1.62% $86.50 $102.40 $76.00 n/a 3.15% -13.84% -15.61% n/a
Corporate Bonds - Floating Rate

Australian Unity Limited Simple Bond 3-Bbsw+2.80% 15-12-20 16-Dec-15 15-Dec-20 2.88% Qtrly 04-Dec-20 15-Dec-20 $71.79 $465,320.58 4,647 36 0.70% 0.65% $100.65 $103.10 $94.35 3.67% -0.39% 0.45% -3.10% n/a
AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 2.08% Qtrly 05-Jan-21 14-Jan-21 $112.72 $1,D37,562.ES 10,472 30 1.98% 0.92% 598 00 5103.50 580 00 2.40% -1.21% -2.97% n/a n/a
AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-Oct-19 15-Dec-26 2.23% Qtrly 05-Jan-21 14-Jan-21 $198.72 $789,504.31 8,191 47 0.87% 0.40% $96.00 $103.00 $84.25 3.15% -1.79% -4.86% 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 4.29% Qtrly 30-Dec-20 08-Jan-21 $76.30 $761,812.82 7,637 47 0.65% 1.00% $100.39 $103.09 $82.00 4.49% -0.21% -1.91% -3.11% -1.83%
PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-Oct-22 4.74% Qtrly 23-Dec-20 05-Jan-21 $49.00 $145,833.00 1,479 11 2.29% 0.30% $98.00 $105.90 $84.00 5.73% 2.07% -6.31% -5.54% n/a

* The yield data for the AGBS has been sourced from YieldBroker. The yield for the other bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 30 October 2020

# The coupon data has been sourced from Bloomberg using the Coupon function as at 30 October 2020

a q traded for the securit month divided by its market capitalisation.

Martin Dinh
Allvalues are as at Oct-20.

Senlor Product Manager - ASX Investment Products Past Performance is not a reliable indicator of future performance.
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