Bonds:

Month Update: April 2021

Month: Apr-21

Snapshot by Category

Trading days: 20

Period ending: Friday, 30 April 2021

Trades Trades per day Value
Australian Bond Segment Number listed  Market Cap ($m) Total (#) (#) Volume (#) $m
Corporate Bonds - Fixed Rate 3 142.5 87 4 8,138 $1.10
Corporate Bonds - Floating Rate 4 441.3 211 11 84,332 $3.62
Australian Government Bonds 36 351.5 705 35 156,014 $24.11
Total a3 935.34 1,003 50 248,484 $28.83
Recent Listings
ASX Maturity / Conv  Interest Rate / Distribution
Entity Code  Size ($m) Type Listing Date Issue Price / Reset Dividend Frequency Last Price
Australian Government Tre  GSBU32 $14,000 Government Bonds - Fixed Rate 21-Apr-2021 $100.00 21-Nov-2032 1.75% S/A $0.00
Centuria Funds C2FHA $199 Corporate Bonds - Floating Rate 21-Apr-2021 $100.00 20-Apr-2026 4.29% Qtrly  $103.75
Australian Government Tre  GSBQ26 $30,000 Government Bonds - Fixed Rate 30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A  $100.41
Australian Government Tre  GSBU31 $32,000 Government Bonds - Fixed Rate 02-Sep-2020 $100.00 21-Nov-2031 1.00% S/A $92.98
Australian Government Tre  GSBK51 $15,000 Government Bonds - Fixed Rate 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A $83.03
Australian Government Tre  GSBU25 $27,900 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $98.42
Australian Government Tre GSBW30 $36,900 Government Bonds - Fixed Rate 21-May-2020 $100.00 21-Dec-2030 1.00% S/A $94.81
Australian Government Tre  GSBU24 $32,300 Government Bonds - Fixed Rate 21-Apr-2020 $100.00 21-Nov-2024 0.25% S/A $99.65
Australian Government Tre  GSBI32 $23,900 Government Bonds - Fixed Rate 28-Jan-2020 $100.00 21-May-2032 1.25% S/A $95.65
*BBSW = Bank Bl Swap Rate
* As of the date of this report this security has not traded, the Last Price reflects the Issue Price
Most Activelv Traded Securities bv Value
ASX Code Security Type Value ($) Value (%) Volume __ Volume (%)
AYUHC Corporate Bonds - Floating Rate $2,827,705 9.81% 28,303 11.39%
GSBM22 Government Bonds - Fixed Rate $2,611,367 9.06% 24,062 9.68%
C2FHA  Corporate Bonds - Floating Rate $2,558,934 8.88% 25,076 10.09%
AYUHD Corporate Bonds - Floating Rate $2,404,190 8.34% 24,253 9.76%
GSBG23 Government Bonds - Fixed Rate $1,688,162 5.86% 15,181 6.11%
$12,090,357.87 41.94% 116,875 47.04%
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Bonds:

Month Update: April 2021

Market Capitalisation Trends

Government Bonds Last 12 months Last month g $500.00
Apr-20 Apr-21 % change Mar-21 % change é $400.00
Market Cap ($m) $390.77 $348.41 -10.8% $351.52 -0.9% § $30000
Number listed (actual) 33 37 12.1% 36 2.8% g
Monthly Volume 537,630 156,014 -71.0% 224,725 -30.6% $20000
Monthly Transactions 750 543 -27.6% 705 -23.0% $100.00
Monthly value ($m) $59.63 $17.09 -71.3% $24.11 -29.1% i i ‘i i 3
2 2 2 2 2
Corporate Bonds - Fixed Last 12 months Last month
Apr-20 Apr-21 % change Mar-21 % change g
Market Cap ($Sm) $391.18 $125.63 -67.9% $142.53 -11.9% 3
Number listed (actual) 4 2 -50.0% 3.00 -33.3% :;
Monthly Volume 110,981 8,138 -92.7% 13,620 -40.2% é
Monthly Transactions 448 42 -90.6% 87 -51.7% -550.0 Iy . . . .
Monthly Month value ($m) $5.55 $0.84 -85.0% $1.10 -24.1% :a :a :a :a :a
Corporate Bonds - Floating L s
% change § %600
Market Cap ($m) $490.01 $653.62 33.4% $441.29 48.1% g oo
Number listed (actual) 5 5 0.0% $4.00 25.0% @ $3.00
Monthly Volume 55,956 84,332 50.7% 36,460 131.3% Ellbipe
Monthly Transactions 183 287 56.8% 211 36.0% $0.00 S - . . .,
Monthly value ($m) $5.03 $8.47 68.4% $3.62 133.7% g g ; ; ;
Total Bond Market Last month §§£
Total Apr-20 Apr-21 % change Mar-21 % change g :;ﬁ
Market Cap ($m) $1,271.96 $1,127.67 -11.3% $935.34 20.6% § $5.00
Number listed (actual) 42 44 4.8% 43 2.3% § §§$
Monthly Volume 704,567 248,484 -64.7% 274,805 -9.6% -§ $2.00
Monthly Transactions 1,381 872 -36.9% 1,003 -13.1% ;%
Monthly value ($m) $70.21 $26.40 -62.4% $28.83 -8.4%
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Spotlight on Bonds

Month update: April 2021

Australian Bonds Summary - April 2021

ASX Profiles oetait N 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  1Year  3Year  5Year
Code Date 1 Reset Frequency ExDate Payment Date of Trades Liquidity %° Price Price Price Price
Return  Return  Return  Return
Government Bonds - Fixed Rate
GSBI21 Australian Government Treasurv Boi Treasury Bond 5.75% 15-05-21 Semi 21-Mav-13 15-May-21 5.75% S/A_ 06-Mav-21  17-Mav-21 $67.40 $1.163.055.63 11306 20 0.02% 1.73% $102.88  $10851  $10000  0.03% 001%  -519%  -9.12%  -1457%
GSBW21, Australian Government Treasury Boi Treasury Bond 2.00% 21-12-21 Semi 30-Jan-17 21-Dec-21 2.00% S/A_ 10Jun-21 21-Jun-21 $35.18 $938,734.00 9.200 4 n/a 267% $101.97  $10374  $10194  0.03% 0.10%  -176% 1.98% n/a
GSBM22 Australian Government Treasury Boi Treasury Bond 5.75% 15-07-22 Semi 21-Mav-13 15-Jul-22 5.75% S/A 06-Jul-21 15-Jul-21 $34.40 $2.611.367.06 24.062 87 017% 7.59% $10850  $114.11  $10844  0.06% 000%  -490%  -6.15%  -1045%
GSBU22 Australian Government Treasury Boi Treasury Bond 2.25% 21-11-22 Semi 16-Oct-17 21-Nov-22 2.25% S/A_ 12-May-21  21-May-21 $7.80 $521.69 5 1 0.29% 001% $104.34  $10566  $10428  0.07% 0.00%  -187% 3.90% n/a
GSBG23 Australian Government Treasurv Boi Treasury Bond 5.50% 21-04-23 Semi 21-Mav-13 21-Apr-23 5.50% S/A  12-0ct:21  21-0ct-21 $21.10 $1.688,162.01 15181 67 0.15% 8.00% $110.83  $117.60  $11082  0.07% 256%  -445%  -333%  -7.53%
GSBG24 Australian Government Treasury Boi Treasury Bond 2.75% 21-04-24 Semi 21-Mav-13 21-Apr-24 2.75% S/A  12-Oct-21  21-Oct-21 $9.01 $27.411.71 251 2 0.24% 030% $10809  $11065  $10898  0.10% 122%  -164% 5.36% 5.47%
GSBU24 Australian Government Treasurv Boi Treasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A 12-Mav-21  21-May-21 $1.99 $0.00 - - 030% 0.00% $99.98  $10053  $99.61  0.30% 0.33% 0.31% n/a n/a
GSBG25 Australian Government Treasury Boi Treasury Bond 3.25% 21-04-25 Semi 30-Mav-13 21-Apr-25 3.25% S/A_ 12-Oct-21  21-Oct-21 $9.86 $750,731.17 6743 21 0.27% 7.61% $111.01  $115.27  $110.85  0.45% 142%  -2.94% 6.39% 451%
GSBU2S Australian Government Treasurv Boi Treasury Bond 0.25% 21-11-25 Semi 27-ul-20 21-Nov-25 0.25% S/A  12-Mav21  21-Mav-21 $3.94 $327.726.78 3329 10 0.25% 832% $9842  $10021  $97.70  0.61% 0.15% 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-Oct-21  21-Oct-21 $4.87 $1.457.909.73 12.406 32 0.41% 29.93% $117.36  $123.45  $117.22  0.69% 213%  -412% 271% 1.24%
GSBQ26 Australian Government Treasurv Boi Treasurv Bond 0.50% 21-09-26 Semi 30-Sep-20 21-5ep-26 0.50% S/A 10-Sep-21 21-Sep-21 50.40 $0.00 - - n/a 0.00% $98.45  $100.93 $99.93  0.83% -1.96% n/a n/a n/a
GSBG27 Australian Government Treasury Boi Treasury Bond 4.75% 21-04-27 Semi 21-Mav-13 21-Apr-27 4.75% S/A  12-Oct-21  21-Oct-21 $12.84 $1,511,945.21 12.387 2 051% 11.78% $12200  $130.00  $12174  0.92% -238%  -5.01% 571% 0.44%
GSBU27 Australian Government Treasurv Boi Treasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A  12-Mav-21  21-Mav-21 $5.02 $110.262.32 987 1 0.29% 2.20% $11152  $11719  $11022  107% 040%  -4.12% 9.62% 8.02%
GSBI28 Australian Government Treasury Boi Treasury Bond 2.25% 21-05-28 Semi 19-May-16 21-Mav-28 2.25% S/A  12-Mav-21  21-May-21 $4.02 $539.10 5 1 033% 0.01% $108.28  $113.75  $107.82  1.18% 040%  -478%  12.03% n/a
GSBU28 Australian Government Treasurv Boi Treasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A  12-Mav-21  21-Mav-21 $2.76 $1.242.244.34 11121 18 071% 45.02% $11171  $119.24  $109.86  128% 0.29%  -5.18%  10.58% n/a
GSBG29 Australian Government Treasury Boi Treasury Bond 3.25% 21-04-29 Semi 21-Mav-13 21-Apr-29 2.75% S/A  12-Oct-21  21-Oct-21 $5.11 $746,522.38 6500 19 0.40% 14.62% $11431  $123.00  $113.87  135% -139%  -5.89% 8.86% 7.43%
GSBU29 Australian Government Treasurv Boi Treasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A  12-Mav-21  21-Mav-21 $3.36 $302.814.36 2716 20 039% 9.02% $11191  $119.94  $109.73  145% 077%  -581%  10.06% n/a
GSBW30 Australian Government Treasury Boi Treasury Bond 1.00% 21-12-30 Semi 21-Mav-20 21-Dec-30 1.00% S/A_ 10-Jun-21 21-Jun-21 $2.84 $94,510.00 1,000 2 0.72% 3.32% $9511  $103.41  $9352  164% 0.56% n/a n/a n/a
GSBK31 Australian Government Treasurv Boi Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 150% S/A  10Jun21  21-Jun-21 $4.53 $1.052.166.78 10.558 4 n/a 23.22% $99.20  $107.22  $97.41  169% 0.02%  -7.09% 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-Mav-21  21-May-21 $0.93 $89,391.44 964 3 051% 9.61% $93.58  $9500  $9230  174% 139% n/a n/a n/a
GSBI32 Australian Government Treasurv Boi Treasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-Mav-32 125% S/A  12-Mav-21  21-Mav-21 $0.96 $95.010.00 1.000 2 052% 9.93% $95.52  $103.68  $94.00  178% 155%  -8.00% n/a n/a
GSBU32 Australian Government Treasury Boi Treasury Bond 1.75% 21-11-32 Semi 21-Apr-21 21-Nov-32 175% S/A  12-Mav-21  21-May-21 $0.00 $0.00 - - n/a n/a $0.00 $0.00 5000 182% n/a n/a n/a n/a
GSBG33 Australian Government Treasurv Boi Treasury Bond 4.50% 21-04-33 Semi 22-Nov-13 21-Apr-33 4.50% S/A  12-0ct21  21-0ct-21 $11.61 $414,197.74 3191 39 0.43% 357% $12003  $145.00  $128.23  1.80% 132%  -9.43% 9.63% 7.39%
GSBK3S Australian Government Treasury Boi Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/A_ 10-Jun-21 21-Jun-21 $4.95 $28,720.19 261 3 0.62% 0.58% $11007  $123.35  $108.43  2.04% 085%  -9.45%  14.11%  1356%
GSBG37 Australian Government Treasurv Boi Treasury Bond 3.75% 21-04-37 Semi 21-0ct-14 21-Apr-37 3.75% S/A  12-0ct21  21-0ct-21 $2.85 $96.256.37 791 12 0.65% 338% $12160  $139.96  $119.53  2.18% 0.16%  -10.85%  1246%  1113%
GSBK39 Australian Government Treasury Boi Treasury Bond 3.25% 21-06-39 Semi 20-0ct-15 21-Jun-39 3.25% S/A_ 10-Jun-21 21-Jun-21 $2.08 $4,116.25 36 2 0.70% 0.20% $11520  $13279  $11273  2.33% 081%  -1201%  1132%  1301%
GSBI41 Australian Government Treasurv Boi Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-Mav-41 2.75% S/A  12-Mav-21  21-Mav-21 $4.82 $110.798.12 1.044 18 0.47% 230% $106.17  $125.00  $103.85  2.45% 113%  -13.27% 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_ 10-Sep-21  21-Sep-21 $12.35 $398,924.24 3697 27 061% 3.23% $107.71  $130.88  $105.40  2.60% 066% -1654%  16.11% n/a
GSBKS1 Australian Government Treasury Boi Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A10Jun-21 __ 21-Jun-21 $0.00 $849.450.92 10.367 24 0.81% n/a $8210  $102.80 57843 2.66% 0.89% n/a n/a n/a
Government Bonds - Inflation Linked
GsIC22 Australian Government Treasurv Ind Treas Indexed Bond Cpi+1.25% 21-02-22 Qlv 21-Mav-13 21-Feb-22 125% Qtly  12-May-21  21-Mav-21 $10.93 $228.949.95 1.893 17 0.09% 2.09% $12075  $121.01  $117.95  -2.45% 0.03% 2.15% 4.78% 6.13%
GSIQ25 Australian Government Treasury Ind Treas Indexed Bond Cpi+3.00% 20-09-25 Qlv 21-Mav-13 20-Sep-25 3.00% Qurly  10-Jun-21 21-Jun-21 $32.14 $411,389.43 2704 24 031% 1.28% $15149  $15800  $14455  -151% 0.71% 4.39% 7.99% 6.52%
GsIu27 Australian Government Treasurv Ind Treas Indexed Bond Cpi+0.75% 21-11-27 Qlv 01-Sep-17 21-Nov-27 0.75% Qtly  12-May-21  21-Mav-21 $4.15 $2.60033 2 2 0.50% 0.06% $11769  $119.05  $112.75  -092% 0.26% 7.13%  16.70% n/a
651030 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.50% 20-09-30 Qlv 21-Mav-13 20-5ep-30 2.50% Qrly  10Jun-21  21-Jun-21 $6.92 $192,771.21 1217 17 0.67% 278% $157.65  $163.89  $15130  -0.51% 152% 373%  12.28%  1191%
GsI035 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-0ct-13 21-Aug-35 2.00% Quly  12May-21  21-May-21 $7.70 $79,714.59 542 5 054% 1.04% $148.18  $158.43  $14050  -0.05% 220%  1374%  17.26%  18.14%
651040 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.25% 21-08-40 Qlv 18-Aug-15 21-Aug-40 1.25% Qurly  12-May-21  21-Mav-21 $3.55 $655.53 5 1 0.61% 0.02% $13041  $14038  $12299  0.25% 122%  17.55%  19.42%  2391%
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-May-21 _ 21-May-21 $5.80 $64,305.69 523 2 n/a 1.11% $120.20  $139.99  $11226  0.44% 0.70% 8.61% n/a n/a
Corporate Bonds - Fixed Rate
Mercantile Investment Company Ltd Bond 8.00% 10-07-21 Semi Sub 30-un-16 10-Jul-21 8.00% S/A $22.92 $327,088.74 3,184 1 1.12% 1.43% $102.76  $106.00  $99.01  7.18% 0.26% 114%  -0.42% n/a
PCHA Peet Limited Simple Bond 7.50% Semi 07-06-21 08-Jun-16 07-Jun-21 7.50% S/A $102.71 $508,558.92 4.954 31 0.68% 0.50% $102.71  $104.35  $97.40  8.89% 0.45% 271%  -3.20% 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 2.04% Qtrly. 05-Jul-21 14-Jul-21 $115.26 $2.827.704.57 28,303 44 0.93% 2.45% $100.21  $100.80  $90.00  2.41% 204%  1134% n/a n/a
AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-Oct-19 15-Dec-26 2.19% atrly. 05-Jul-21 14-Jul-21 $205.24 $2,404,189.85 24,253 77 0.49% 117% $99.15  $99.65  $9310  3.23% 143% 6.61% n/a n/a
C2FHA Centuria Funds Management Limitec Bond 3-Bbsw-+4.25% 20-04-26 Qll Sec Red 21-Apr-21 20-Apr-26 4.29% atrly. $206.14 $2.558,934.38 25.076 120 0.42% 1.24% $10375  $103.75  $100.20  3.82% n/a 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 4.24% atly  29-Jun-21 08-Jul-21 $76.08 $258,598.11 2,586 32 0.60% 034% $100.10  $101.05  $9260  4.50% 111% 373%  -1.96% 1.62%
PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-0ct-22 4.69% Qv 24-Jun-21 05-Jul-21 $50.90 $419.490.38 4114 14 037% 0.82% $101.80  $103.60  $9350  3.55% -117% 550%  -2.12% n/a

* The yield data for the AGBS has been sourced from Yieldgroker. The yield for the other bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 30 April 2021

? The coupon data has been sourced from Bloomberg using the Coupon function as at 30 April 2021

* Monthly liquidity is equal for the. by its market capitalisation.
Martin Dinh
Allvalues are as at Apr-21.
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