Bonds:

Month Update: September 2020

Month: Sep-20

Trading days: 22

Period ending: Wednesday, 30 September 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 0.4 282 13 65,566 $5.72
Corporate Bonds - Floating Rate 5 0.5 218 10 39,562 $3.92
Australian Government Bonds 37 0.4 542 25 145,702 $16.76
Total 46 1.36 1,042 a7 250,830 $26.40

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 GSBQ26 $25,000 Government Bonds - Fixed Rate 30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A $0.00
Australian Government Tre GSBU31 $21,000 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 $101.24
Australian Government Tre  GSBU25 $22,000 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $99.76
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 $28,000 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 $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 2.10% Qtrly  $99.20
Australian Unity Limited AYUHD $207 Corporate Bonds - Floating Rate 18-Oct-2019 $100.00 15-Dec-2026 2.25% Qtrly  $97.75
*BBSW = Bank Bill Swap Rate
" s of the date of this report this security has not traded, the Last Price reflects the Issue Price
Most Activelv Traded Securities bv Value
ASX Code¢ Security Type Value ($) Value (%) Volume Volume (%)
URFHC Corporate Bonds - Fixed Rate $4,919,603 18.64% 57,756 23.03%
GSBI21 Government Bonds - Fixed Rate $3,407,308 12.91% 32,244 12.85%
GSBG37 Government Bonds - Fixed Rate $2,312,721 8.76% 16,790 6.69%
GSBU20 Government Bonds - Fixed Rate $1,304,145 4.94% 12,901 5.14%
GSBM22 Government Bonds - Fixed Rate $1,301,010 4.93% 11,696 4.66%
$13,244,787.90 50.18% 131,387 52.38%
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Bonds:

Month Update: September 2020

Market Capitalisation Trends

Government Bonds

Sep-18 Sep-19 % change % change
Market Cap ($b) $0.25 $0.27 7.2% $0.45 67.4% 5 se000
Number listed (actual) 35 33 5.7% $37.00 121% = Z;‘gszz
Monthly Volume 92,791 88,488 -4.6% 145,702 64.7% § sooo
Monthly Transactions 267 563 110.9% 542 37% £ b 3 i g 5 ] a 8
Monthly value ($m) $9.93 51045 5.2% $16.76 60.3% 3 & 3 8 & & g 3
Corporate Bonds - Fixed Rate Last 12 months
Sep-18 Sep-19 % change Sep-20 % change
Market Cap ($b) $0.47 $0.36 -23.1% $0.40 11.1% 2 $10
Number listed (actual) 5 4 -20.0% $4.00 0.0% ?; zgi
Monthly Volume 24,203 42,682 76.4% 65,566 53.6% S 503
Monthly Transactions 203 213 4.9% 282 32.4% g 500 : . . . ’
Monthly Month value ($m) $2.50 $4.19 68.0% $5.72 36.4% & & 5? g &
Corporate Bonds - Floating Rate Last 12 months
Sep-18 Sep-19 % change Sep-20 % change
Market Cap ($b) $0.94 $0.49 48.2% $0.51 5.1% 518
Number listed (actual) 7 5 -28.6% $5.00 0.0% 5102
Monthly Volume 97,447 42,398 -56.5% 39,562 -6.7% § ig
Monthly Transactions 473 256 -45.9% 218 -14.8% = ] S k] 2 S
Monthly value ($m) $9.90 $4.32 56.3% $3.92 9.3% H H 3 S g
Last 12 months
Total Sep-18 Sep-19 Sep-20 % change 4 $200
Market Cap ($b) $1.66 $1.11 -32.8% $1.36 21.9% S 150
Number listed (actual) 47 42 -10.6% 46 9.5% 52 Szgg
Monthly Volume 214,441 173,568 -19.1% 250,830 44.5% S w0
Monthly Transactions 943 1,032 9.4% 1,042 1.0% = g 5 2 g g
Monthly value ($m) $22.33 $18.97 -15.0% $26.40 39.2% A & L 3 A
Bonds Mkt Cap Breadown by Type Bonds Breadown by Traded Value
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Spotlight on Bonds

Month update: September 2020

Australian Bonds Summary - September 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 to 1Month 1Year  3Year  5Year
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-20 175% S/A_ 12-Nov-20  23-Nov-20 $62.26 $1,304,145.24 12,901 26 0.27% 2.09% $101.11  $10212  $100.72  0.07% 0.26%  -0.85% 153% 2.18%
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 $69.22 $3,407,308.18 32,244 51 0.09% 4.92% $105.68  $11048  $10520  0.10% 001%  -417%  7.69%  -12.32%
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 $35.51 $1,235,860.92 12,018 8 n/a 3.48% $10293  $10381  $10222  0.11% 0.04%  -0.44% 3.37% 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-an-21 15-Jan-21 $39.22 $1,301,010.17 11,696 65 0.18% 3.32% $11130  $11800  $110.88  0.15% 033%  -3.30%  -448%  -8.66%
GSBU22 Australian Government Treasury Boi Treasury Bond 2.25% 21-11-22 Semi 16-Oct-17 21-Nov-22 225% S/A_ 12-Nov-20  23-Nov-20 $4.10 $288,662.25 2,750 2 0.29% 7.04% $10529  $10639  $104.36  0.17% 0.05% 0.09% 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  12-0ct-20  21-0ct-20 $18.64 $987,698.08 8,508 62 0.20% 5.30% $11624  $119.80  $110.50  0.16% 048%  -251%  -191%  532%
GSBG24 Australian Government Treasury Boi Treasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24 2.75% S/A  12-0ct:20  21-0ct-20 $9.12 $47,065.44 426 2 0.24% 0.52% $11048  $111.37  $10843  0.19% 0.66% 0.66% 7.85% 8.27%
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 $998.00 10 1 0.22% 0.04% $100.16  $99.83  $99.61  0.25% 0.36% 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  12-0ct-20  21-0ct-20 $17.63 $598,561.01 5219 25 0.26% 339% $114.99  $11626  $112.30  0.28% 078%  -0.28% 8.54% 9.00%
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 $3.99 $512,731.21 5,159 13 0.28% 12.85% $9976  $9976  $99.06  0.35% 0.66% 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  12-0ct:20  21-0ct-20 $5.37 $207,943.64 1,692 16 0.39% 3.87% $12345  $12482  $119.66  039% 0.60% 0.36% 8.59% 6.64%
GSBA26 Australian Government Treasury Boi Treasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A  11-Mar21  22-Mar-21 $0.00 $0.00 - - n/a n/a 50.00 $0.00 $0.00  0.45% 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  12-0ct:20  21-0ct-20 $17.54 $722,57234 5,584 34 0.30% 4.12% $129.73  $13206  $12500  0.49% 0.96%  -0.39% 8.78% 7.06%
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 $5.24 $129,533.97 1,117 9 031% 247% $11646  $117.35  $110.99  0.56% 0.83% 155%  14.29% n/a
GSBI28 Australian Government Treasury Boi Treasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 225% S/A_ 12-Nov-20  23-Nov-20 $4.18 $503,528.40 4,500 3 0.36% 12.06% $11294  $113.71  $107.56  0.62% 0.42% 117%  18.46% 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 $4.12 $90,699.06 773 17 n/a 2.20% $117.93  $12030  $112.10  0.67% 0.82% 0.44%  17.38% 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  21-0ct-20 $10.15 $337,892.89 2,781 26 0.41% 333% $12270  $12592  $117.03  071% 0.85%  -0.24%  16.83%  16.65%
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 $3.53 $7,87097 67 2 0.42% 0.22% $11859  $121.63  $11249  0.75% 152% 235% 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 - - 0.74% 0.00% $102.04  $101.86  $100.97  0.84% 0.64% n/a n/a n/a
GSBK31 Australian Government Treasury Boi Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 150% S/A_ 10-Dec-20  21-Dec-20 $0.32 $0.00 - - n/a 0.00% $107.03  $106.77 510149  0.86% 106%  -018% n/a n/a
GSBU31 Australian Government Treasury Boi Treasury Bond 1.00% 21-11-31 Semi 02-5ep-20 21-Nov-31 1.00% S/A  12-Nov-20  23-Nov-20 $0.00 $0.00 - - 0.54% n/a $0.00 $0.00 $0.00  0.90% 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 $10,016.22 97 1 055% 0.97% $10422  $103.88  $99.14  0.92% 138% 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/A  12-0ct:20  21-0ct-20 $20.21 $470,263.63 3,269 27 051% 233% $14436  $150.75  $134.74  0.94% 094%  -105%  20.89%  19.90%
GSBK3S 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 $5.51 $66,699.57 548 1 0.65% 121% $12309  $129.23  $11500  1.13% 133%  -063%  3092%  3053%
GSBG37 Australian Government Treasury Boi Treasury Bond 3.75% 21-04-37 Semi 21-0ct-14 21-Apr-37 3.75% S/A  12-0ct:20  21-0ct-20 $8.98 $2,312,721.11 16,790 22 0.58% 25.75% $139.48 514862  $127.48  1.26% 117%  -118%  2851%  29.00%
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 $2.38 $243,798.46 1,882 6 0.60% 1024% $131.41  $141.58  $12021  1.41% 125% 141%  3267% n/a
GSBI41 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 $6.17 $70,502.62 579 12 0.49% 1.14% $12336  $133.63  $11581  150% 280%  -171% 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 11-Mar-21  22-Mar-21 $15.95 $316,037.89 2,468 20 0.56% 1.98% $12952  $14676  $114.59  1.63% 261%  -2.44%  43.92% 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 5$467,510.80 4,680 8 0.77% n/a $101.52  $101.66  $96.65  1.72% 4.97% 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-22 125% Qtrly  12-Nov-20  23-Nov-20 $10.81 $129,766.51 1,087 18 0.12% 1.20% $119.43  $12095 511688  -036% 0.03%  -0.45% 4.21% 4.58%
6SIQ25 Australian Government Treasury Ind Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qtrly  10-Dec20  21-Dec-20 $31.54 $442,497.17 2,966 31 031% 1.40% $14884  $15800  $139.73  -0.58% 037%  -0.40% 6.54% 431%
Gslu27 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 $45,856.00 400 1 0.50% 1.60% $11506  $11528  $107.21  -057% 0.19% 326%  16.88% n/a
651030 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-Sep-30 2.50% Qtrly  10-Dec20  21-Dec-20 $7.05 $223,845.87 1,404 17 0.72% 317% $16035  $162.59  $13500 -051% 0.55% 109%  1645%  14.81%
GsI035 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-0ct-13 21-Aug-35 2.00% Qtrly  12-Nov-20  23-Nov-20 $8.14 $24,275.36 160 1 0.53% 0.30% $154.68  $15521  $12526  -037% 111% 285%  2620%  26.05%
651040 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 $7.57 $13,986.80 100 1 059% 0.18% $14082  $140.08  $104.76  -0.20% 0.52% 5.88%  3542%  36.64%
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 $3.94 $237,292.42 1,827 4 n/a 6.02% $136.60  $137.75  $90.74  -0.10% 8.14%  13.26% 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/A $23.09 $69,366.60 671 3 1.06% 0.30% $103.50  $106.90  $90.00  5.92% 147%  -038% 3.50% 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 $728,689.98 7,139 55 1.00% 0.71% $103.00 $10849  $88.00  8.08% 167%  -392%  -2.83% 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  $33.03 179.15% 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 $146.76 $4,919,603.20 57,756 221 0.81% 3.35% $83.86  $102.40  $76.00 n/a 2.03%  -16.14%  -16.32% n/a
Corporate Bonds - Floating Rate
Australian Unity Limited Simple Bond 3-Bbsw+2.80% 15-12-20 16-Dec-15 15-Dec-20 2.90% Qtrly  05-0ct20  14-Oct-20 $72.07 $715,398.55 7124 27 0.66% 0.99% $101.04  $103.10  $94.35  3.40% 0.66% 0.03%  -3.76% n/a
AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 210% Qtrly  05-0ct-20  14-Oct-20 $114.10 $465,862.01 4,764 30 261% 0.41% $9920  $10350  $80.00  2.62% 0.60% n/a n/a n/a
AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-0ct-19 15-Dec-26 225% Quly  05-0ct:20  14-0ct-20 $202.34 $940,051.44 9,609 42 137% 0.46% $9775  $103.00  $8425  2.88% 1.30% 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 4.29% atrly $76.46 $1,180,344.85 11,799 77 0.62% 1.54% $10060  $10335  $8200  3.74% 136%  -157%  -275%  -0.98%
PPCHB Peet Limited Simple Bond 3-Bbsw-+4.65% 05-10-22 10-Jul-17 05-0ct-22 4.74% Qtrly $48.01 $618,680.06 6,266 42 3.45% 129% $9601  $10590  $8400  4.98% 394%  -768%  -5.50% n/a
! Vield is only availble if traded on day of the month) & coupon from Bloomb 30 September 2020

2
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month divided by its market capitalisation

Allvalues are as at Sep-20.
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