Bonds:

Month Update: May 2021

Month: May-21 Trading days: 20

Period ending: Monday, 31 May 2021

Snapshot by Category

Trades Trades per day Value
Australian Bond Segment Number listed  Market Cap ($m) Total (#) (#) Volume (#) $m
Corporate Bonds - Fixed Rate 2 125.6 42 2 8,961 $0.84
Corporate Bonds - Floating Rate 5 653.6 287 14 91,730 $8.47
Australian Government Bonds 37 348.4 543 27 162,812 $17.09
Total 44 1127.67 872 44 263,503 $26.40

Recent Listings

ASX Maturity / Conv  Interest Rate / Distribution
Entity Code  Size (Sm) 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 Manageme ~C2FHA $199 Corporate Bonds - Floating Rate ~ 21-Apr-2021 $100.00 20-Apr-2026 4.29% Qtrly  $103.85
Australian Government Tre GSBQ26 $30,800 Government Bonds - Fixed Rate 30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A  $100.41
Australian Government Tre GSBU31 $33,200 Government Bonds - Fixed Rate ~ 02-Sep-2020 $100.00 21-Nov-2031 1.00% S/A  $93.90
Australian Government Tre GSBKS51 $15,000 Government Bonds - Fixed Rate ~ 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A  $83.78
Australian Government Tre GSBU25 $28,900 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $98.41
Australian Government Tre GSBW30  $37,900 Government Bonds - Fixed Rate ~ 21-May-2020 $100.00 21-Dec-2030 1.00% S/A  $95.02
Australian Government Tre GSBU24 $33,100 Government Bonds - Fixed Rate 21-Apr-2020 $100.00 21-Nov-2024 0.25% S/A $100.30
Australian Government Tre  GSBI32 $24,900 Government Bonds - Fixed Rate 28-Jan-2020 $100.00 21-May-2032 1.25% S/A  $95.26
~BBSW = Bank Bill Swap Rate
*AS ofthe dateof this report this securty has nottraded, the Last Prce reflects the lsue Price
Most Activelv Traded Securities bv Value
ASX Cod: Security Type Value ($) Value (%) Volume _ Volume (%)
GSBG23 Government Bonds - Fixed Rate $4,229,160 16.02% 38,162 14.48%
AYUHC Corporate Bonds - Floating Rate $3,285,574 12.45% 32,976 12.51%
C2FHA  Corporate Bonds - Floating Rate $3,066,837 11.62% 29,612 11.24%
GSBM22 Government Bonds - Fixed Rate $3,006,679 11.39% 27,666 10.50%
GSBK51 Government Bonds - Fixed Rate $2,173,259 8.23% 26,345 10.00%
$15,761,508.85 59.71% 154,761 58.73%
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Bonds:

Month Update: May 2021

Market Capitalisation Trends
$500.00

Government Bonds Last 12 months Last month

May-20 May-21 % change Apr-21 % change $400.00

MKt Cap, $ Millions

Market Cap ($m) $411.19 $285.18 -30.6% $348.41 -18.1% s30000
Number listed (actual) 34 36 5.9% 37 -2.7%
Monthly Volume 256,605 162,812 -36.6% 156,014 4.4% $20000
Monthly Transactions 541 649 20.0% 543 19.5% $100.00
Monthly value ($m) $28.41 $17.72 -37.6% $17.09 3.7% 3 i 3 g 3
= = = = s
Corporate Bonds - Fixed Last 12 months Last month
May-20 May-21 % change Apr-21 % change £
Market Cap ($m) $399.87 $123.09 -69.2% $125.63 -2.0% E
Number listed (actual) 4 2 -50.0% 2.00 0.0% s
Monthly Volume 36,070 8,961 -75.2% 8,138 10.1% :‘;
Monthly Transactions 172 52 -69.8% 42 23.8% R o
Monthly Month value ($m) $3.24 $0.92 -71.5% $0.84 10.5% o : : 3 é
Corporate Bonds - Floating Last 12 months Last month
May-20 May-21 change % change :é
Market Cap ($m) $510.29 $653.18 28.0% $653.62 -0.1% f,;i
Number listed (actual) 5 5 0.0% $5.00 0.0% éi?
Monthly Volume 40,718 91,730 125.3% 84,332 8.8% H
Monthly Transactions 221 356 61.1% 287 24.0% a pa . pa \
Monthly value ($m) $3.94 $9.25 134.7% $8.47 9.3% z 3 3 7 %
= = = = =
Total Bond Market Last mon Zzﬁ
Total Apr-21 % change K Zéﬁ
Market Cap ($m) $1,321.35 $1,061.45 -19.7% $1,127.67 -5.9% & sso0
Number listed (actual) 43 43 0.0% a4 -2.3% g a%
Monthly Volume 333,393 263,503 -21.0% 248,484 6.0% E iiﬁ
Monthly Transactions 934 1,057 13.2% 872 21.2% 5000
Monthly value ($m) $35.59 $27.90 -21.6% $26.40 5.7% é § 2 i ':;
= = s = =
Bonds Mkt Cap Breadown by Type Bonds Breadown by Traded Value

= Corporate Bonds - Fixed Rate,
® Corporate Bonds - Fixed Rate, $923k
$123m
= Corporate Bonds - Floating
W Corporate Bonds - Floating Rate, $9,255 k
Rate, $653 m
= Government Bonds - Fixed
® Government Bonds - Fixed Rate, $15,280 k
Rate, $212 m
= Government Bonds - Inflation
M Government Bonds - Inflation Linked, $2,444 k
Linked, $73 m
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Spotlight on Bonds

Month update: May 2021

Australian Bonds Summary - May 2021

ASX Profiles Activity Prices
ASX Issuer Description ASX Listed Maturity / Conv Coupon® Payment  Announced Announced Mkt Cap ($m)#  Traded Value ($) Traded Volume Number Spread Monthly Last Year High Year Low Yield (%) 1Month 1Year 3 Year 5 Year
Code Date / Reset Frequency ExDate Payment Date of Trades Liquidity % Price Price Price Price
Return Return Return Return
Government Bonds - Fixed Rate
BW2! Australian Government Treasury Bo Treasury Bond 2.00% 21-12-21 Semi 30-Jan-17 21-Dec-21 2.00% SIA 10-Jun-21 21-Jun-21 $35.18 $522,184.97 5119 7 n/a 1.48% $101.98 $103.65 $101.94  -0.01% 0.02% -1.70% 1.70% n/a
GSBM22 Australian Government Treasury Bo Treasury Bond 5.75% 15-07-22 Semi 21-May-13 15-Jul-22 5.75% S/A 06-Jul-21 15-Jul-21 $35.29 $3,006,679.25 27,666 81 0.24% 8.52% $108.56 $114.10 $108.44 0.00% 0.06% -4.78% -6.66% -12.60%
GSBU22 Australian Government Treasury Bo Treasury Bond 2.25% 21-11-22 Semi 16-Oct-17 21-Nov-22 2.25% SIA 11-Nov-21 22-Nov-21 $7.85 $243,529.23 2,352 3 0.29% 3.10% $103.56 $105.66 $103.23 0.03% -0.74% -131% 3.55% n/a
GSBG23 Australian Government Treasury Bo Treasury Bond 5.50% 21-04-23 Semi 21-May-13 21-Apr-23 5.50% S/A 12-Oct-21 21-Oct-21 $21.11 $4,229,159.73 38,162 94 0.13% 20.04% $110.87 $117.60 $109.89 0.05% 0.04% -4.36% -3.83% -9.35%
GSBG24 Australian Government Treasury Bo Treasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24 2.75% SIA 12-Oct-21 21-Oct-21 $8.91 $26,054.78 241 3 0.22% 0.29% $108.00 $110.65 $107.98 0.05% -111% -1.81% 5.38% 3.55%
GSBU24 Australian Government Treasury Bo Treasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A 11-Nov-21 22-Nov-21 $2.01 $50,147.50 500 1 0.27% 2.50% $100.14 $100.53 $99.61 0.28% 0.48% 0.44% n/a n/fa
GSBG25 Australian Government Treasury Bo Treasury Bond 3.25% 21-04-25 Semi 30-May-13 21-Apr-25 3.25% SIA 12-Oct-21 21-Oct-21 $10.01 $408,818.82 3,675 27 0.23% 4.09% $111.40 $115.27 $110.85 0.43% 0.36% -2.77% 5.46% 2.45%
GSBU2S Australian Government Treasury Bo Treasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A 11-Nov-21 22-Nov-21 $3.94 $192,020.15 1,951 16 0.24% 4.88% $98.41 $100.21 $97.70 0.60% -0.01% n/a n/a n/fa
GSBG26 Australian Government Treasury Bo Treasury Bond 4.25% 21-04-26 Semi 18-Mar-14 21-Apr-26 4.25% SIA 12-Oct-21 21-Oct-21 $4.88 $441,205.63 3753 38 0.33% 9.05% $117.53 $123.45 $117.22 0.68% 0.14% -3.81% 2.86% -0.61%
GSBQ26 Australian Government Treasury Bo Treasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A 10-Sep-21 21-Sep-21 $0.40 $0.00 - - n/a 0.00% $98.68 $100.93 $99.93 0.82% -1.72% n/a n/a n/fa
GSBG27 Australian Government Treasury Bo Treasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Aor-27 4.75% SIA 12-Oct-21 21-Oct-21 $12.86 $307,359.70 2,506 27 0.44% 2.39% $122.18 $130.00 $121.74 0.92% 0.15% -5.13% 3.59% -0.55%
GSBU27 Australian Government Treasury Bo Treasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% SIA 11-Nov-21 22-Nov-21 $4.97 $91,592.51 825 10 0.29% 1.84% $110.54 $117.19 $110.12 1.05% -0.88% -5.23% 10.72% 7.07%
GSBI28 Australian Government Treasury Bo Treasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 2.25% SIA 11-Nov-21 22-Nov-21 $4.02 $110,084.22 1,021 1 0.33% 2.74% $107.57 $113.75 $107.82 1.15% -0.23% -3.72% 13.12% n/a
GSBU28 Australian Government Treasury Bo Treasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% SIA 11-Nov-21 22-Nov-21 $2.76 $71,614.73 640 17 0.72% 2.60% $111.68 $119.24 $109.86 1.23% -0.03% -4.47% 9.67% n/a
GSBG29 Australian Government Treasury Bo Treasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Aor-29 2.75% SIA 12-Oct-21 21-Oct-21 $6.03 $1,408,953.85 12,200 24 0.43% 23.37% $115.43 $123.00 $113.87 1.30% 0.99% -5.32% 9.94% 6.81%
GSBU29 Australian Government Treasury Bo Treasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% SIA 11-Nov-21 22-Nov-21 $3.32 $253,607.61 2,288 17 0.38% 7.63% $110.94 $119.94 $109.73 1.41% -0.87% -5.37% 10.61% n/a
GSBW30 Australian Government Treasury Bo Treasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% SIA 10-Jun-21 21-Jun-21 $2.85 $95,030.00 1,000 2 0.71% 3.33% $95.69 $103.41 $93.52 1.60% 0.93% -5.23% n/a n/a
GSBK31 Australian Government Treasury Bo Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 1.50% SIA 10-Jun-21 21-Jun-21 $4.69 $123,841.28 1,248 6 n/a 2.64% $99.91 $107.22 $97.41 1.65% 1.43% -6.03% n/a n/a
GSBU31 Australian Government Treasury Bo Treasury Bond 1.00% 21-11-31 Semi 02-Sep-20 21-Nov-31 1.00% SIA 11-Nov-21 22-Nov-21 $0.94 $19,337.88 206 2 0.49% 2.06% $93.61 $95.00 $92.30 1.71% 0.68% n/a n/a n/a
GSBI32 Australian Government Treasury Bo Treasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-May-32 1.25% SIA 11-Nov-21 22-Nov-21 $0.95 $20,004.60 210 1 0.52% 2.10% $95.42 $103.68 $94.00 1.75% -0.24% -8.10% n/a n/a
GSBU32 Australian Government Treasury Bo Treasury Bond 1.75% 21-11-32 Semi 21-Aor-21 21-Nov-32 1.75% SIA 11-Nov-21 22-Nov-21 $0.00 $0.00 - - n/a n/a $0.00 $0.00 $0.00 1.79% n/a n/a n/a n/a
GSBG33 Australian Government Treasury Bo Treasury Bond 4.50% 21-04-33 Semi 22-Nov-13 21-Apr-33 4.50% SIA 12-Oct-21 21-Oct-21 $11.75 $383,285.78 2,948 33 0.48% 3.26% $130.53 $145.00 $128.23 1.77% 1.16% -8.79% 7.58% 4.26%
GSBK35 Australian Government Treasury Bo Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% SIA 10-Jun-21 21-Jun-21 $4.95 $158,200.95 1,438 9 0.62% 3.20% $110.74 $123.35 $108.43 2.01% 0.59% -9.06% 14.78% 11.99%
GSBG37 Australian Government Treasury Bo Treasury Bond 3.75% 21-04-37 Semi 21-Oct-14 21-Apr-37 3.75% SIA 12-Oct-21 21-Oct-21 $3.01 $80,058.60 657 21 0.61% 2.66% $123.09 $139.96 $119.53 2.13% 1.23% -10.12% 10.01% 8.88%
GSBK39 Australian Government Treasury Bo Treasury Bond 3.25% 21-06-39 Semi 20-Oct-15 21-Jun-39 3.25% SIA 10-Jun-21 21-Jun-21 $2.08 $29,941.54 260 5 0.68% 1.44% $116.01 $132.79 $112.73 2.30% 0.56%  -11.15% 13.01% 10.66%
GSBI41 Australian Government Treasury Bo Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% SIA 11-Nov-21 22-Nov-21 $4.76 $188,589.65 1,780 22 0.47% 3.97% $105.68 $125.00 $97.09 2.42% -1.33% -13.04% n/a n/a
GSBE47 Australian Government Treasury Bo Treasury Bond 3.00% 21-03-47 Semi 19-Oct-16 21-Mar-47 3.00% SIA 10-Sep-21 21-Sep-21 $12.72 $642,242.75 5,909 32 0.65% 5.05% $109.27 $130.88 $105.40 2.57% 1.45%  -15.59% 12.30% n/a
GSBKS1 Australian Government Treasury Bo Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A 10-Jun-21 21-Jun-21 50.00 $2,173,259.05 26,345 58 0.82% n/a $83.01 $102.80 $78.43 2.64% -0.03% n/a n/a n/a
Government Bonds - Inflation Linked
GsIc22 Australian Government Treasury In¢ Treas Indexed Bond Cpi+1.25% 21-02-22 Qly 21-May-13 21-Feb-22 1.25% Qtrly 12-Aug-21 23-Aug-21 $10.92 $188,839.67 1,563 21 0.07% 1.73% $120.59 $121.01 $118.69  -2.44% -0.13% 1.94% 3.92% 5.36%
GSIQ25 Australian Government Treasury Inc Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qtrly 10-Jun-21 21-Jun-21 $32.35 $672,014.36 4393 28 0.29% 2.08% $152.71 $158.00 $145.78  -1.60% 0.80% 4.77% 7.53% 7.37%
GSIu27 Australian Government Treasury In¢ Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qtrly 12-Aug-21 23-Aug-21 $4.17 $278,826.93 2,344 a4 0.52% 6.68% $118.61 $119.41 $112.75  -0.99% 0.14% 7.96% 18.44% n/a
GSIQ30 Australian Government Treasury Inc Treas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-Sep-30 2.50% Qtrly 10-Jun-21 21-Jun-21 $7.01 $162,395.33 1,013 21 0.68% 2.32% $159.65 $163.89 $15233  -0.57% 1.27% 2.99% 12.02% 13.33%
GSI035 Australian Government Treasury In¢ Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-Oct-13 21-Aug-35 2.00% Qtrly 12-Aug-21 23-Aug-21 $7.90 $247,864.71 1,647 5 0.51% 3.14% $149.75 $158.43 $144.69  -0.12% 0.63% 6.58% 18.87% 22.44%
GSI040 Australian Government Treasury Int Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qtrly 12-Aug-21 23-Aug-21 $4.24 $563,590.84 4,243 5 0.60% 13.28% $132.25 $140.38 $125.59 0.19% 0.87% 6.69% 22.91% 27.78%
GSICS!( Australian Government Treasury In¢ Treas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qtrly 12-Aug-21 23-Aug-21 $6.15 $330,835.59 2,682 7 n/a 5.38% $122.71 $139.99 $112.26 0.36% -0.37% 1.99% n/a n/a
Corporate Bonds - Fixed Rate
MVTHA Mercantile Investment Company Lt Bond 8.00% 10-07-21 Semi Sub 30-Jun-16 10-Jul-21 8.00% SIA $23.09 $319,640.12 3,094 12 0.53% 1.38% $103.50 $106.00 $99.01 6.07% 0.72% 0.98% 0.49% n/a
PPCHA Peet Limited Simple Bond 7.50% Semi 07-06-21 08-Jun-16 07-Jun-21 7.50% S/A $100.00 $603,418.80 5,867 40 0.54% 0.60% $100.00 $104.35 $100.00 -206.82% -2.64% -1.48% -5.62% 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 $114.21 $3,285,573.58 32,976 61 0.85% 2.88% $99.30 $100.80 $95.50 2.84% -0.91% 2.37% 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% Qtrly 05-Jul-21 14-Jul-21 $205.76 $1,567,058.94 15,762 76 0.38% 0.76% $99.40 $100.00 $93.50 3.30% 0.25% 1.64% n/a n/a
C2FHA Centuria Funds Management Limite Bond 3-Bbsw+4.25% 20-04-26 Qly Sec Red 21-Apr-21 20-Apr-26 4.29% Qtrly $206.34 $3,066,837.24 29,612 140 0.28% 1.49% $103.85 $104.00 $100.20 3.96% 0.10% n/a n/: 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% Qtrly 29-Jun-21 08-Jul-21 $75.47 $1,156,998.68 11,614 56 0.47% 1.53% $99.30 $101.05 $96.00 6.50% -0.80% 1.17% -2.93% 1.56%
PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-Oct-22 4.69% Qtrly 24-Jun-21 05-Jul-21 $51.40 $178,159.07 1,766 23 1.07% 0.35% $102.80 $103.60 $93.50 4.22% 0.98% 2.80% -0.19% n/a
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