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Month Update: August 2022

¢
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Month: Aug-22 Trading days: 23 Period ending: Wednesday, 31 August 2022

Snapshot by Category

Trades Trades per day Value

Bond Number listed Market Cap ($m) Total (#) (#) Volume (#) $m

Corporate Bonds - Fixed Rate 1 26.8 16 1 10,300 $0.25

Corporate Bonds - Floating Rate 4 559.7 268 12 97,858 $4.59

Australian Government Bonds 35 324.2 740 32 615,236 $26.31

Total 40 910.72 1,024 45 723,394 $31.15

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 GSBU33 $16,800 Government Bonds - Fixed Rate  19-Apr-2022 $100.00 21-Nov-2033 3.00% S/A $94.98
Australian Government Tre  GSIU32 $3,850 Government Bonds - Inflation Li ~ 01-Sep-2021 $100.00 21-Nov-2032 0.25% Qtrly $94.37
Australian Government Tre GSBU32 $26,200 Government Bonds - Fixed Rate  21-Apr-2021 $100.00 21-Nov-2032 1.75% S/A $84.83
Centuria Funds Manageme C2FHA $199 Corporate Bonds - Floating Rate  21-Apr-2021 $100.00 20-Apr-2026 6.47% Qtrly  $100.90
Australian Government Tre GSBQ26 $36,000 Government Bonds - Fixed Rate  30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A $90.26
Australian Government Tre GSBU31  $41,800 Government Bonds - Fixed Rate  02-Sep-2020 $100.00 21-Nov-2031 1.00% S/A  $80.44
Australian Government Tre_GSBK51  $18,400 Government Bonds - Fixed Rate 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A  $64.41
Australian Government Tre GSBU25  $37,300 Government Bonds - Fixed Rate  27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A  $91.15
Australian Government Tre GSBW30 _ $38,700 Government Bonds - Fixed Rate  21-May-2020 $100.00 21-Dec-2030 1.00% S/A  $81.54
“BBSW = Bank BillSwap Rate
*As of the date of this report this security has not traded, the Last Price reflectsthe lsue Price
Most Activelv Traded Securities bv Value
ASX Cod Security Type Value ($) Value (%) Volume __ Volume (%)
GSBI32 Government Bonds - Fixed Rate $18,694,211 60.02% 228,902 31.64%
GSBG23 Government Bonds - Fixed Rate $6,590,077 21.16% 63,462 8.77%
GSI040 Government Bonds - Inflation Linked $3,956,104 12.70% 34,219 4.73%
AYUHD Corporate Bonds - Floating Rate $3,883,355 12.47% 39,583 5.47%
C2FHA _ Corporate Bonds - Floating Rate $3,227,885 10.36% 32,368 4.47%
$36,351,631.73 116.71% 398,534 55.09%
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Bonds:

Month Update: August 2022

Market Capitalisation Trends

Aug-22

Government Bonds g $50000
% change % change E $400.00
Market Cap ($m) $293.71 $362.98 23.6% $324.20 12.0% 5 $300.00
Number listed (actual) 36 35 -2.8% 35 0.0% £
Monthly Volume 104,982 615,236 486.0% 268,185 129.4% $200.00
Monthly Transactions 539 1,007 86.8% 740 36.1% $100.00
Monthly value ($m) $12.41 $57.62 364.3% $26.31 119.0% 3 2 g g
2 2 2 2
% change $2000
£ $7500
Market Cap ($m) -7.5% $26.78 1.6% £ se000
Number listed (actual) 1 1 0.0% 1.00 0.0% 2 $450.0
Monthly Volume 2,909 10,300 254.1% 2,722 278.4% g $300.0
Monthly Transactions 10 23 130.0% 16 43.8% = s1500
Monthly Month value ($m) $0.29 $0.95 223.2% $0.25 278.8% $00 b o A o ]
Corporate B loati Last 12 months Last month B A b A h
Jul-22 % change £ $200
Market Cap ($m) $655.82 $568.47 -13.3% $559.74 1.6% §
Number listed (actual) 5 4 -20.0% $4.00 0.0% & s100
Monthly Volume 86,160 97,858 13.6% 47,650 105.4% S
Monthly Transactions 302 343 13.6% 268 28.0% 5000
Monthly value ($m) $8.65 $9.69 12.1% $4.59 111.2% £ B 2 bS] 5
Total Bond Market Last .
Total % change J % change 2
Market Cap ($m) $978.94 2.1% $910.72 5.3% 5 2
Number listed (actual) 22 4.8% 40 0.0% 5 -
Monthly Volume 194,051 723,394 272.8% 318,557 127.1% £
Monthly Transactions 851 1,373 61.3% 1,024 34.1% <000
Monthly value ($m) $21.35 $68.26 219.7% $31.15 119.1%
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Spotlight on Bonds

Month update: August 2022

Australian Bonds Summary - August 2022

ASX Profiles oetait W Actiity

ASX Issuer Description AS Listed Maturity/Conv  Coupon®  Payment Announced  Announced MktCap ($m)#  Traded Value ($) Traded Volume  Number  Spread Monthly Last YearHigh YearLow Yield (%) 1Month  1Year  3Year  5Year

Code Date / Reset Frequency ExDate Payment Date of Trades Liquidity %’ Price Price Price Price
Return Return Return Return

Government Bonds - Fixed Rate

GSBU22 Australian Government Treasury Boi Treasury Bond 2.25% 21-11-22 Semi 16-0ct-17 21-Nov-22 2.25% S/A  10-Nov-22  21-Nov-22 $10.84 $1,078,706.70 10,708 6 0.21% 9.95% $100.85  $103.62  $10023  2.39% 052%  -2.40%  -4.67% 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 12:0ct:22  21-0ct-22 $34.33 $6,590,076.54 63,462 118 0.16% 19.20% $103.90  $113.00  $10264  2.76% 005%  -637%  -12.88%  -1278%

GSBG24 Australian Government Treasury Boi Treasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24. 2.75% S/A 12:0ct22  21-0ct-22 51236 $2,570,818.67 25,415 28 0.23% 20.81% $100.87  $108.36  $99.50  2.99% 078%  673%  -861%  -164%

GSBU24 Australian Government Treasury Boi Treasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A 10-Nov-22  21-Nov-22 $19.08 $249,142.14 2635 9 0.29% 131% $9405  $100.16  $9288  3.11% 089%  557% 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 12:0ct22  21-0ct-22 $19.26 $2,133,741.86 20,990 57 0.19% 11.08% $101.46  $111.98  $99.43  3.0% 042%  -939%  -1216%  -4.79%

GSBU2S Australian Government Treasury Boi Treasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A_ 10-Nov-22  21-Nov-22 $4.19 $187,210.00 2,050 3 031% 2.46% $9092  $99.20  $89.10  3.28% 056%  -8.56% 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  12:0ct22  21-0ct-22 $753 $2,055,855.61 19,431 113 0.24% 27.31% $10470  $11898  $102.58  3.8% 094%  -12.08%  -1546%  -8.52%

GSBQ26 Australian Government Treasury Boi Treasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A  12-Sep22  21-Sep-22 $1.17 $0.00 - - n/a 0.00% $89.60  $99.87  $87.66  3.30% 073%  -10.40%

GSBG27 Australian Government Treasury Boi Treasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Apr-27 4.75% S/A 12:0ct22  21-0ct-22 $12.50 $1,020,370.04 9,368 40 027% 8.16% $107.80  $12500  $104.93  3.31% 203%  -13.55%

GSBU27 Australian Government Treasury Boi Treasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A 10-Nov-22  21-Nov-22 $12.28 $1,421,214.30 14,345 34 0.49% 1158% $9820  $112.08  $94.61  3.36% 221%  -13.15%

GSBI28 Australian Government Treasury Boi Treasury Bond 2.25% 21-05-28 Semi 19-May-16  21-May-28 2.25% S/A 10-Nov-22  21-Nov-22 $3.54 $242,026.06 2518 7 0.48% 6.84% $94.63  $10852 9179  3.40% 127%  -14.16%

GSBU28 Australian Government Treasury Boi Treasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A 10-Nov-22  21-Nov-22 $3.04 $247,957.25 2,500 14 051% 8.15% $9697  $11425  $9329  3.42% 129%  -1557%

GSBG29 Australian Government Treasury Boi Treasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Apr-29 2.75% S/A 12:0ct22  21-0ct-22 51824 $2,217,544.93 21,742 42 0.46% 12.15% $99.81  $11828  $96.03  3.45% 276%  -16.12%

GSBU29 Australian Government Treasury Boi Treasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A 10-Nov-22  21-Nov-22 $3.84 $190,862.05 1,942 1 0.49% 4.97% $96.04  $11458  $9290  3.49% 2.16%  -16.63%

GSBI30 Australian Government Treasury Boi Treasury Bond 2.50% 21-05-30 Semi 14-Jun-18  21-May-30 2.50% S/A 10-Nov-22  21-Nov-22 $0.28 $938.52 10 1 0.52% 033% 59388  $110.69  $90.75  3.52% 049%  -17.01%

GSBW30 Australian Government Treasury Boi Treasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% S/A  12-Dec:22  21-Dec22 $8.97 $797,496.04 9,480 18 0.60% 8.89% $8202  $93.77 8109  3.55% 4.29%  -17.87%

GSBK31 Australian Government Treasury Boi Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 1.50% S/A  12-Dec22  21-Dec-22 $457 $7,748.95 91 3 n/a 017% $84.61  $10220  $80.56  3.58% 108%  -16.99%

GSBU31 Australian Government Treasury Boi Treasury Bond 1.00% 21-11-31 Semi 02:5ep-20 21-Nov-31 1.00% S/A_ 10-Nov-22  21-Nov-22 $8.04 $3,200,195.55 38,778 23 0.62% 39.78% $8044  $97.00  $75.67  3.59% 170%  -14.33%

GSBI32 Australian Government Treasury Boi Treasury Bond 1.25% 21-05-32 Semi 28Jan-20  21-May-32 1.25% S/A 10-Nov-22  21-Nov-22 $2957  $18,694,211.44 228,902 36 0.56% 63.22% $8163  $94.70 7692  3.59% 129%  -14.31%

GSBU32 Australian Government Treasury Boi Treasury Bond 1.75% 21-11-32 Semi 21-Apr-21 21-Nov-32 1.75% S/A 10-Nov-22  21-Nov-22 $0.85 $42,078.35 485 3 0.92% 4.96% $8478  $10138  $84.03  3.61% -1.76% 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  12-0ct22  21-0ct-22 $21.99 $1,878,255.77 16,779 77 0.60% 8.54% $10095  $136.94  $103.50  3.61% 4.25%  -20.33%

GSBU33 Australian Government Treasury Boi Treasury Bond 3.00% 21-11-33 Semi 19-Apr-22 21-Nov-33 3.00% S/A_ 10-Nov-22  21-Nov-22 $0.66 $58,121.15 593 9 n/a 8.74% $9499  $100.94  $89.88  3.64% -3.46% n/a

GSBK35 Australian Government Treasury Boi Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/A  12-Dec22  21-Dec22 $4.98 $59,122.43 639 6 0.86% 1.19% 59064  $113.19  $83.00  3.73% 513%  -22.86%

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:22  21-0ct-22 $3.69 $210,919.49 2,029 14 0.73% 5.72% $10156  $130.76  $94.87  3.80% 5.03%  -23.43%

GSBK39 Australian Government Treasury Boi Treasury Bond 3.25% 21-06-39 Semi 20-0ct-15 21-Jun-39 3.25% S/A  12-Dec22  21-Dec22 51035 $636,905.67 6,638 2 0.77% 6.16% $94.06  $11871  $87.16  3.85% 378%  -24.15%

GSBI4L Australian Government Treasury Boi Treasury Bond 2.75% 21-05-41 Semi 30Jul18  21-May-41 2.75% S/A_ 10-Nov-22  21-Nov-22 $9.70 5466,129.98 5,306 54 0.85% 4.80% $8665  $114.93  $79.71  3.88% 5.30%  -25.65%

GSBE47 Australian Government Treasury Boi Treasury Bond 3.00% 21-03-47 Semi 19-0ct-16 21-Mar-47 3.00% S/A 12Sep22  21Sep-22 $14.19 $696,977.48 7,676 59 081% 491% $87.79  $11880  $80.00  3.86% 6.10%  -28.07%

GSBKS1 Australian Government Treasury Boi Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A  12-Dec-22  21-Dec-22 $0.00 $1,845,943.85 27,890 44 111% n/a $6441  $93.00  $57.65  3.81% 847%  -33.12%
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GsIQ25 Australian Government Treasury Ind Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qly  09-Sep-22  20-Sep-22 54061 $1,768,32137 12,038 49 0.18% 4.35% $14590  $151.52  $14209  -0.16% 132%  -418%  -247% 3.12%

Gslu27 Australian Government Treasury Ind Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Quly  10-Nov-22  21-Nov-22 $8.99 $1,697,222.45 15,085 19 0.36% 18.87% $11243  $12000  $108.46  0.61% 095%  -6.53% 0.90% 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% Quly  09-Sep-22  20-Sep-22 $8.60 $322,422.86 2,189 18 0.45% 3.75% $14504  $163.16  $130.00  0.97% 212%  -11.96%  -8.26% 3.58%

Gslu32 Australian Government Treasury Ind Treas Indexed Bond Cpi+0.25% 21-11-32 Qly 01-Sep-21 21-Nov-32 0.25% Qrly  10-Nov-22  21-Nov-22 $1.89 $195,438.66 2,018 5 n/a 1035% $94.78  $10952  $88.69  1.23% -0.16% n/a n/a n/a

G035 Australian Government Treasury Ind Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-0ct-13 21-Aug-35 2.00% Quly  10-Nov-22  21-Nov-22 $7.98 $639,700.81 4,862 10 0.60% 8.02% $12072  $157.05  $12000  1.36% 059%  -1879%  -12.86% 5.25%

GS1040 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Quly  10-Nov-22  21-Nov-22 $8.32 $3,956,103.91 34219 18 0.69% 47.56% $11082  $142.89  $10100  1.52% 059%  -2219%  -1667%  4.85%

GSIC50 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qly  10-Nov-22  21-Nov-22 $6.54 5235,989.78 2,423 17 n/a 3.61% $95.87  $137.60  $8323  1.56% 6.66%  -29.22%  -23.30% n/a

. ___________. N |

MVTHA Mercantile Investment Company Ltd Bond 4.80% 10-07-26 Semi 30-Jun-16 10-Jul-26 n/a n/a 527.20 5$949,513.30 10,300 23 1.05% 3.49% 59360  $102.60  $91.05 n/a 157%  -751%  -9.91%  -5.44%

. . N |

AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 4.04% Qrly  05-0ct-22  14-Oct-22 $115.02 $1,798,556.81 18,097 65 0.52% 1.56% $10000  $101.75  $96.00  6.08% 1.01% 0.00% n/a n/a

AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-0ct-19 15-Dec-26 4.19% Qrly  05-0ct-22  14-0ct-22 $202.96 $3,883,354.99 39,583 61 2.02% 1.91% 59805  $10250  $88.00  6.39% 214%  -0.96% n/a n/a

C2FHA Centuria Funds Management Limitec Bond 3-Bbsw-+4.25% 20-04-26 Qly Sec Red 21-Apr-21 20-Apr-26 6.47% Quly  11-0ct:22  20-0ct-22 $200.48 $3,27,884.86 32,368 184 033% 161% $10090  $106.00  $9501  7.87% 161%  -3.90% n/a n/a

PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-0ct-22 651% Quly  26-Sep-22  05-Oct-22 $50.01 $784,630.16 7,810 33 0.52% 157% $10002  $104.95  $98.00  8.76% 032%  -232%  551%  -3.36%

* 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 August 2022 Contact Us
2 The oupon it s been s o Blocmberg i the Coupon o 4ot 31 A 2022 Phone: 131 279 or +61 2 9338 0000 (from overseas)
al traded for the security for ided by
Al values are as at Aug-22. Email: bonds@asx.com.au
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Information provided does not constitute financial product advice. You should obtain independent advice from an Australian financial services licensee before making any financial decisions. Although ASX L d bodi “ASK") effort to ensure the accuracy of the
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