
Month Update: December 2020

Month: Dec-20 Trading days: 21 Period ending:

   Value

$m

Corporate Bonds - Fixed Rate 3 285.5 243 12 49,796 $5.08

Corporate Bonds - Floating Rate 5 505.8 207 10 24,163 $3.58

Australian Government Bonds 36 385.8 582 28 257,771 $56.71

44 1177.12 1,032 49 331,730 $65.38

Recent Listings

Australian Government Treasury BondsGSBQ26 $28,000 Government Bonds - Fixed Rate 30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A $100.93

Australian Government Treasury BondsGSBU31 $28,000 Government Bonds - Fixed Rate 02-Sep-2020 $100.00 21-Nov-2031 1.00% S/A $0.00

Australian Government Treasury BondsGSBK51 $15,000 Government Bonds - Fixed Rate 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A $95.78

Australian Government Treasury BondsGSBU25 $26,500 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $99.51

Australian Government Treasury BondsGSBW30 $32,700 Government Bonds - Fixed Rate 21-May-2020 $100.00 21-Dec-2030 1.00% S/A $101.04

Australian Government Treasury BondsGSBU24 $29,000 Government Bonds - Fixed Rate 21-Apr-2020 $100.00 21-Nov-2024 0.25% S/A $100.37

Australian Government Treasury BondsGSBI32 $20,700 Government Bonds - Fixed Rate 28-Jan-2020 $100.00 21-May-2032 1.25% S/A $101.75

Australian Unity Limited AYUHC $115 Corporate Bonds - Floating Rate 18-Oct-2019 $100.00 15-Dec-2024 2.08% Qtrly $97.10

Australian Unity Limited AYUHD $207 Corporate Bonds - Floating Rate 18-Oct-2019 $100.00 15-Dec-2026 2.23% Qtrly $97.30

*BBSW = Bank Bill Swap Rate

# As of the date of this report this security has not traded, the Last Price reflects the Issue Price

Most Actively Traded Securities by Value

ASX CodeSecurity Type Value ($) Value (%) Volume Volume (%)
GSBG27 Government Bonds - Fixed Rate $16,830,320 25.74% 132,734 40.01%

GSBG23 Government Bonds - Fixed Rate $2,775,323 4.25% 24,451 7.37%

GSBM22 Government Bonds - Fixed Rate $2,676,800 4.09% 23,989 7.23%

URFHC Corporate Bonds - Fixed Rate $2,372,354 3.63% 42,810 12.91%

GSBU24 $1,133,208 1.73% 11,321 3.41%

$25,788,004.76 39.45% 235,305 70.93%

Government Bonds - Fixed Rate
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Month Update: December 2020

Market Capitalisation Trends

Dec-19 Dec-20 % change Nov-20 % change

Market Cap ($m) $254.39 $378.52 48.8% $385.78 -1.9%

Number listed (actual) 32                        36                          12.5% 36 0.0%

Monthly Volume 132,123              257,771               95.1% 459,085                 -43.9%

Monthly Transactions 456                      499                       9.4% 582 -14.3%

Monthly value ($m) $15.16 $31.26 106.2% $56.71 -44.9%

Dec-19 Dec-20 % change Nov-20 % change

Market Cap ($m) $681.35 $141.65 -79.2% $285.51 -50.4%

Number listed (actual) 5                           3                            -40.0% 3.00 0.0%

Monthly Volume 224,847              49,796                  -77.9% 54,968                   -9.4%

Monthly Transactions 1,063                   167                       -84.3% 243 -31.3%

Monthly Month value ($m) $22.21 $3.08 -86.1% $5.08 -39.3%

Dec-19 Dec-20 % change Nov-20 % change

Market Cap ($m) $635.30 $437.80 -31.1% $505.83 -13.4%

Number listed (actual) 7                           4                            -42.9% $5.00 -20.0%

Monthly Volume 54,254                24,163                  -55.5% 36,413                   -33.6%

Monthly Transactions 310                      210                       -32.3% 207 1.4%

Monthly value ($m) $5.52 $2.36 -57.2% $3.58 -34.1%

Total Dec-19 Dec-20 % change Nov-20 % change

Market Cap ($b) $1,571.04 $957.97 -39.0% $1,177.12 -18.6%

Number listed (actual) 44                        43                          -2.3% 44 -2.3%

Monthly Volume 411,224              331,730               -19.3% 550,466                 -39.7%

Monthly Transactions 1,829                   876                       -52.1% 1,032                      -15.1%

Monthly value ($m) $42.89 $36.70 -14.4% $65.38 -43.9%

Corporate Bonds - Floating Last 12 months

Last 12 monthsTotal Bond Market

Government Bonds Last 12 months Last month

Last month

Last month

Last month

Corporate Bonds - Fixed Last 12 months
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Bonds Mkt Cap Breadown by Type

Corporate Bonds - Fixed Rate,
$142 m

Corporate Bonds - Floating
Rate, $438 m

Government Bonds - Fixed
Rate, $308 m

Government Bonds - Inflation
Linked, $70 m

Bonds Breadown by Traded Value

Corporate Bonds - Fixed Rate,
$3,084 k

Corporate Bonds - Floating
Rate, $2,359 k

Government Bonds - Fixed
Rate, $29,280 k

Government Bonds - Inflation
Linked, $1,981 k



Month update: December 2020

ASX Profiles Detail Activity Prices Returns
ASX 

Code

Issuer ASX Listed 

Date

Maturity / Conv 

/ Reset
Coupon2 Payment 

Frequency

Announced 

Ex Date

Announced 

Payment Date

Mkt Cap ($m)# Traded Value ($) Traded Volume Number

 of Trades

Spread Monthly 

Liquidity %3

Last Year High Year Low Yield (%)1 1 Month 

Price 

Return

1 Year 

Price 

Return

3 Year 

Price 

Return

5 Year 

Price 

Return

Government Bonds - Fixed Rate

GSBI21 Australian Government Treasury BondsTreasury Bond 5.75% 15-05-21 Semi 21-May-13 15-May-21 5.75% S/A 06-May-21 17-May-21 $67.41 $1,021,504.30 9,932                  36                0.08% 1.52% $102.90 $109.85 $102.00 0.03% 0.00% -4.10% -8.94% -12.43%

GSBW21 Australian Government Treasury BondsTreasury Bond 2.00% 21-12-21 Semi 30-Jan-17 21-Dec-21 2.00% S/A 10-Jun-21 21-Jun-21 $35.18 $354,937.94 3,458                  3                   n/a 1.01% $101.96 $103.81 $101.96 0.04% -1.11% -0.25% 2.93% n/a

GSBM22 Australian Government Treasury BondsTreasury Bond 5.75% 15-07-22 Semi 21-May-13 15-Jul-22 5.75% S/A 06-Jan-21 15-Jan-21 $40.88 $2,676,800.01 23,989                48                0.40% 6.55% $111.69 $118.00 $110.88 0.04% 0.31% -3.00% -5.04% -8.98%

GSBU22 Australian Government Treasury BondsTreasury Bond 2.25% 21-11-22 Semi 16-Oct-17 21-Nov-22 2.25% S/A 12-May-21 21-May-21 $4.68 $522,845.00 5,000                  1                   0.29% 11.16% $104.41 $106.39 $104.36 0.06% -0.14% -0.96% n/a n/a

GSBG23 Australian Government Treasury BondsTreasury Bond 5.50% 21-04-23 Semi 21-May-13 21-Apr-23 5.50% S/A 12-Apr-21 21-Apr-21 $20.50 $2,775,323.08 24,451                39                0.20% 13.54% $113.65 $119.00 $112.00 0.09% 0.19% -1.87% -2.36% -5.72%

GSBG24 Australian Government Treasury BondsTreasury 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 $20,997.89 192                      5                   0.18% 0.23% $109.30 $111.37 $108.73 0.10% 0.05% 0.74% 7.37% 8.26%

GSBU24 Australian Government Treasury BondsTreasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A 12-May-21 21-May-21 $1.61 $1,133,207.96 11,321                4                   0.28% 70.56% $100.37 $100.43 $99.61 0.18% -0.03% n/a n/a n/a

GSBG25 Australian Government Treasury BondsTreasury Bond 3.25% 21-04-25 Semi 30-May-13 21-Apr-25 3.25% S/A 12-Apr-21 21-Apr-21 $9.47 $375,694.29 3,311                  21                0.26% 3.97% $113.70 $116.26 $112.30 0.24% 0.19% 1.21% 7.67% 9.36%

GSBU25 Australian Government Treasury BondsTreasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A 12-May-21 21-May-21 $3.98 $53,967.93 542                      7                   0.27% 1.36% $99.67 $100.21 $99.06 0.32% -0.36% n/a n/a n/a

GSBG26 Australian Government Treasury BondsTreasury Bond 4.25% 21-04-26 Semi 18-Mar-14 21-Apr-26 4.25% S/A 12-Apr-21 21-Apr-21 $5.53 $337,104.29 2,775                  15                0.39% 6.09% $121.57 $124.82 $120.07 0.37% -0.21% 1.01% 6.64% 5.73%

GSBQ26 Australian Government Treasury BondsTreasury 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 $0.00 -                       -               n/a 0.00% $100.53 $100.93 $100.89 0.44% -0.40% n/a n/a n/a

GSBG27 Australian Government Treasury BondsTreasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Apr-27 4.75% S/A 12-Apr-21 21-Apr-21 $29.92 $16,830,319.75 132,734             37                0.36% 56.26% $127.19 $132.06 $125.00 0.51% -0.55% 1.55% 7.29% 6.35%

GSBU27 Australian Government Treasury BondsTreasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A 12-May-21 21-May-21 $5.17 $84,402.11 735                      5                   0.32% 1.63% $114.72 $117.35 $111.22 0.60% -0.37% 3.36% 12.23% n/a

GSBI28 Australian Government Treasury BondsTreasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 2.25% S/A 12-May-21 21-May-21 $4.16 $50,883.44 455                      2                   0.35% 1.22% $111.67 $113.75 $107.56 0.67% -0.28% 0.04% 14.79% n/a

GSBU28 Australian Government Treasury BondsTreasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A 12-May-21 21-May-21 $4.18 $181,061.67 1,564                  16                n/a 4.33% $116.43 $120.30 $112.10 0.73% 0.28% 2.73% 15.31% n/a

GSBG29 Australian Government Treasury BondsTreasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Apr-29 2.75% S/A 12-Apr-21 21-Apr-21 $7.58 $385,269.06 3,205                  21                0.42% 5.08% $120.84 $125.92 $117.03 0.78% -0.02% 2.02% 13.08% 16.50%

GSBU29 Australian Government Treasury BondsTreasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A 12-May-21 21-May-21 $3.52 $0.00 -                       -               0.41% 0.00% $116.59 $121.63 $112.49 0.85% -0.65% 2.04% n/a n/a

GSBW30 Australian Government Treasury BondsTreasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% S/A 10-Jun-21 21-Jun-21 $1.01 $259,024.48 2,563                  7                   0.70% 25.64% $101.04 $103.41 $100.04 0.97% -0.45% n/a n/a n/a

GSBK31 Australian Government Treasury BondsTreasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 1.50% S/A 10-Jun-21 21-Jun-21 $0.16 $1,991.05 19                        2                   n/a 1.27% $105.39 $107.22 $101.49 1.01% -1.33% 1.53% n/a n/a

GSBU31 Australian Government Treasury BondsTreasury Bond 1.00% 21-11-31 Semi 02-Sep-20 21-Nov-31 1.00% S/A 12-May-21 21-May-21 $0.00 $0.00 -                       -               0.53% n/a $0.00 $0.00 $0.00 1.05% n/a n/a n/a n/a

GSBI32 Australian Government Treasury BondsTreasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-May-32 1.25% S/A 12-May-21 21-May-21 $1.02 $915.75 9                           1                   0.54% 0.09% $102.14 $103.88 $99.14 1.08% -1.08% n/a n/a n/a

GSBG33 Australian Government Treasury BondsTreasury Bond 4.50% 21-04-33 Semi 22-Nov-13 21-Apr-33 4.50% S/A 12-Apr-21 21-Apr-21 $19.66 $345,860.63 2,479                  29                0.49% 1.76% $140.41 $150.75 $134.74 1.11% -0.14% 1.75% 16.55% 18.88%

GSBK35 Australian Government Treasury BondsTreasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/A 10-Jun-21 21-Jun-21 $5.34 $123,119.26 1,037                  5                   0.65% 2.31% $119.01 $129.23 $115.00 1.32% -2.31% -1.21% 25.18% 29.71%

GSBG37 Australian Government Treasury BondsTreasury Bond 3.75% 21-04-37 Semi 21-Oct-14 21-Apr-37 3.75% S/A 12-Apr-21 21-Apr-21 $5.82 $267,637.27 2,007                  25                0.56% 4.60% $134.02 $148.62 $127.48 1.44% -1.33% 1.21% 22.40% 25.48%

GSBK39 Australian Government Treasury BondsTreasury Bond 3.25% 21-06-39 Semi 20-Oct-15 21-Jun-39 3.25% S/A 10-Jun-21 21-Jun-21 $2.04 $23,277.60 183                      1                   0.63% 1.14% $126.80 $141.58 $120.21 1.59% -1.68% 1.38% 26.42% 29.19%

GSBI41 Australian Government Treasury BondsTreasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/A 12-May-21 21-May-21 $5.91 $468,430.99 3,960                  26                0.49% 7.93% $118.52 $133.63 $115.81 1.71% -0.80% -2.05% n/a n/a

GSBE47 Australian Government Treasury BondsTreasury Bond 3.00% 21-03-47 Semi 19-Oct-16 21-Mar-47 3.00% S/A 11-Mar-21 22-Mar-21 $14.22 $759,372.04 6,123                  37                0.69% 5.34% $124.47 $146.76 $114.59 1.87% -0.46% 2.08% 32.70% n/a

GSBK51 Australian Government Treasury BondsTreasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A 10-Jun-21 21-Jun-21 $0.00 $215,607.25 2,265                  27                1.09% n/a $95.78 $102.80 $93.77 1.96% -2.42% n/a n/a n/a

Government Bonds - Inflation Linked

GSIC22 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+1.25% 21-02-22 Qly 21-May-13 21-Feb-22 1.25% Qtrly 11-Feb-21 22-Feb-21 $10.84 $235,494.99 1,968                  20                0.13% 2.17% $119.71 $120.95 $116.88 -1.40% 0.25% -0.14% 4.52% 5.12%

GSIQ25 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qtrly 11-Mar-21 22-Mar-21 $32.43 $769,829.89 5,079                  32                0.28% 2.37% $151.43 $158.00 $139.73 -1.28% 0.23% 3.11% 7.51% 6.22%

GSIU27 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qtrly 11-Feb-21 22-Feb-21 $2.95 $59,030.00 500                      1                   0.55% 2.00% $118.57 $118.06 $107.21 -1.09% 1.96% 6.34% 18.66% n/a

GSIQ30 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-Sep-30 2.50% Qtrly 11-Mar-21 22-Mar-21 $7.17 $126,113.56 774                      18                0.72% 1.76% $163.40 $163.89 $135.00 -0.81% 1.62% 5.96% 16.33% 16.96%

GSIO35 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-Oct-13 21-Aug-35 2.00% Qtrly 11-Feb-21 22-Feb-21 $8.43 $776,719.85 4,950                  5                   0.51% 9.22% $157.23 $158.43 $125.26 -0.54% 3.37% 9.30% 21.69% 31.02%

GSIO40 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qtrly 11-Feb-21 22-Feb-21 $3.80 $14,025.00 100                      1                   0.56% 0.37% $142.02 $140.38 $104.76 -0.27% 1.17% 4.69% 28.79% 35.50%

GSIC50 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qtrly 11-Feb-21 22-Feb-21 $4.60 $0.00 -                       -               n/a 0.00% $136.33 $139.99 $90.74 -0.10% 4.07% 12.13% 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 $22.98 $27,104.09 259                      5                   2.32% 0.12% $103.00 $106.00 $90.00 -3.41% -0.53% -0.48% 1.98% n/a

PPCHA Peet Limited Simple Bond 7.50% Semi 07-06-21 08-Jun-16 07-Jun-21 7.50% S/A $101.00 $684,225.06 6,727                  52                0.69% 0.68% $101.00 $105.00 $88.00 6.23% -3.16% -2.42% -1.46% n/a

URFHC US Masters Residential Property FundBond 7.75% 24-12-21 Qly Red T-12-19 23-Feb-17 24-Dec-21 7.75% Qtrly $17.68 $2,372,353.96 42,810                110              0.65% 13.42% $10.10 $102.40 $9.62 n/a -88.82% -90.05% -90.12% n/a

Corporate Bonds - Floating Rate

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 $111.68 $976,291.19 9,869                  52                1.72% 0.87% $97.10 $102.00 $80.00 2.34% -1.07% -4.43% 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 $201.41 $876,982.91 9,203                  62                1.42% 0.44% $97.30 $102.70 $84.25 3.60% 2.42% -4.61% 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 4.21% Qtrly $75.81 $355,311.89 3,561                  80                0.42% 0.47% $99.75 $102.00 $82.00 4.18% 0.00% -2.59% -2.68% -1.04%

PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-Oct-22 4.67% Qtrly $48.90 $150,784.14 1,530                  16                1.03% 0.31% $97.80 $104.60 $84.00 5.05% -0.51% -5.46% -5.05% n/a

1 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 31 December 2020 

2 The coupon data has been sourced from Bloomberg using the Coupon function as at 31 December 2020

3 Monthly liquidity is equal to the total value traded for the security for the month divided by its market capitalisation.

All values are as at Dec-20.

Past Performance is not a reliable indicator of future performance.
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