Bonds:

Month Update: July 2022

Month: Jul-22 Trading days:

21

Period ending: Sunday, 31 July 2022

Snapshot by Category

Trades Trades per day Value
Australian Bond Segment Number listed Market Cap ($m) Total (#) (#) Volume (#) $m
Corporate Bonds - Fixed Rate 1 26.7 14 1 2,722 $0.21
Corporate Bonds - Floating Rate 5 623.2 380 18 47,650 $5.90
Australian Government Bonds 36 326.9 1,240 59 268,185 $88.69
Total 42 976.87 1,634 78 318,557 $94.80
Recent Listings
ASX Maturity / Conv  Interest Rate / Distribution
Entity Code  Size ($m) Type Listing Date Issue Price / Reset Dividend Frequency Last Price
Australian Government Tre GSBU33 $16,000 Government Bonds - Fixed Rate  19-Apr-2022 $100.00 21-Nov-2033 3.00% S/A $98.39
Australian Government Tre  GSIU32 $3,700 Government Bonds - Inflation Li ~ 01-Sep-2021 $100.00 21-Nov-2032 0.25% Qtrly $94.93
Australian Government Tre GSBU32 $25,200 Government Bonds - Fixed Rate ~ 21-Apr-2021 $100.00 21-Nov-2032 1.75% S/A $86.30
Centuria Funds Manageme C2FHA $199 Corporate Bonds - Floating Rate  21-Apr-2021 $100.00 20-Apr-2026 6.47% Qtrly $99.30
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 $81.83
Australian Government Tre GSBK51  $17,800 Government Bonds - Fixed Rate  05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A  $70.38
Australian Government Tre GSBU25  $36,800 Government Bonds - Fixed Rate  27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A  $91.43
Australian Government Tre GSBW30  $38,700 Government Bonds - Fixed Rate  21-May-2020 $100.00 21-Dec-2030 1.00% S/A_ $85.70
*B85W = Bank Bill Swap Rate
" AS ofthe date of this report this security has no traded, the Last rice reflects the ssue Price
Most Activelv Traded Securities bv Value
ASX Cod Security Type Value ($) Value (%) Volume Volume (%)
GSBG23 Government Bonds - Fixed Rate $4,198,616 4.43% 40,463 12.70%
GSBKS51 Government Bonds - Fixed Rate $3,130,376 3.30% 47,263 14.84%
GSIQ25 Government Bonds - Inflation Linked $2,926,363 3.09% 20,030 6.29%
C2FHA _ Corporate Bonds - Floating Rate $1,906,638 2.01% 19,657 6.17%
GSBG26 _Government Bonds - Fixed Rate $1,711,997 1.81% 16,282 5.11%
$13,873,989.34 14.63% 143,695 45.11%
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Bonds:

Month Update: July 20:

Market Capitalisation Trends

22

Government Bonds Last 12 ths Last month g 950000
Jul-21 Jul-22 % change Jun-22 % change % $400.00
Market Cap ($m) $285.03 $324.20 13.7% $326.91 -0.8% 5 s300.00
Number listed (actual) 36 35 -2.8% 36 -2.8% £
Monthly Volume 185,096 268,185 44.9% 959,134 -72.0% $200.00
Monthly Transactions 611 740 21.1% 1240 -40.3% $100.00
Monthly value ($m) $21.33 $26.31 23.3% $88.69 -70.3% 3 g g g
Corporate Bonds - Fixed Last 12 months Last month
Jul-21 Jul-22 % change Jun-22 % change
Market Cap ($m) $37.31 $26.78 -28.2% $26.73 0.2%
Number listed (actual) 1 1 0.0% 1.00 0.0%
Monthly Volume 3,343 2,722 -18.6% 2,226 22.3%
Monthly Transactions 15 16 6.7% 14 14.3%
Monthly Month value ($m) $0.33 $0.25 -25.0% $0.21 19.0% = 2 g 5 ]
Corporate B Floati Last month
Jul-21 Jul-22 % change Jun-22 % change g s200
Market Cap ($m) $656.85 $559.74 -14.8% $623.22 -10.2% EH
Number listed (actual) 5 4 -20.0% $5.00 -20.0% 5 $1.00
Monthly Volume 38,003 47,650 25.4% 61,921 -23.0% H
Monthly Transactions 249 268 7.6% 380 -29.5% $0.00
Monthly value ($m) $3.89 $4.59 18.1% $5.90 -22.2% § 2 ; ; g
Total Bond Market ths Last $300
Total u Jun-22 % change é <200
Market Cap ($m) $979.19 $910.72 $976.87 -6.8% 57‘
Number listed (actual) 42 40 42 -4.8% g 100
Monthly Volume 226,442 318,557 40.7% 1,023,281 -68.9% g
Monthly Transactions 875 1,024 17.0% 1,634 -37.3% $0.00
Monthly value ($m) $25.55 $31.15 21.9% $94.80 -67.1% E
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Spotlight on Bonds

Month update: July 2022

Australian Bonds Summary - July 2022

ASX Profiles Activity

ASX Issuer Description ASX Listed Maturity/Conv  Coupon’ ~ Payment Announced  Announced MktCap ($m)#  Traded Value ($) Traded Volume ~ Number  Spread Monthly Last VYearHigh YearLow Yield (%)’ 1 Month 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-Oct-17 21-Nov-22 2.25% S/A 10-Nov-22  21-Nov-22 $10.69 $13,871.14 138 3 0.30% 0.13% $100.41  $103.62  $100.23  2.21% 023%  -284%  -4.45% n/a
GSBG23 Australian Government Treasury Boi Treasury Bond 5.50% 21-04-23 Semi 21-Mav-13 21-Apr-23 5.50% S/A  12-0ct22  21-0ct-22 $27.07 54,198,615.64 20,463 128 0.16% 15.51% $103.95  $113.00  $102.64  2.31% 024%  -631%  -1243%  -12.26%
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 $10.42 $888,642.28 8778 2 0.25% 8.53% $101.66  $108.36  $99.50  2.44% 127%  593%  -6.78%  -0.46%
GSBU24 Australian Government Treasury Boi Treasury Bond 0.25% 21-11-24 Semi 21-A0r-20 21-Nov-24 0.25% S/A 10-Nov-22  21-Nov-22 $19.08 $391.808.93 4.140 10 n/a 2.05% $94.89  $10020  $92.88  2.55% 122%  -472% n/a n/a
GSBG25S 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 $17.59 $999,682.27 9,845 35 0.27% 5.68% 510244 $11213  $99.43  2.66% 150%  -8.45%
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 s4.21 $1.508.323.34 16551 6 n/a 35.86% $9238 59943 $89.10  2.73% 368%  -7.02%
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 $5.76 $1,711,997.24 16,282 18 027% 29.72% 510653 $119.37  $102.58  2.74% 247%  -10.17%
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 5117 $152.848.40 1,700 3 n/a 13.03% $9142 59987  $87.66  2.77% 429%  -8.58%
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 $11.69 $709,508.01 6558 30 0.33% 6.07% $110.06  $12520  $104.93  2.78% 251%  -1167%
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 $11.55 $852.970.54 8668 32 0.54% 7.39% 510042 $11358  $94.61  2.82% 332%  -10.67%
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 $3.58 $144,615.00 1510 5 0.52% 2.08% $97.26  $11051  $9179  2.86% 455%  -9.69%
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 52.90 $44.236.86 452 5 n/a 1.52% $99.77  $11520  $9329  2.89% 462%  -12.92%
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 $16.96 $1,016,115.10 10,120 22 0.41% 5.99% $10297  $119.41  $96.03  2.91% 373%  -13.27%
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 52.94 $25.305.16 260 5 0.50% 0.86% $99.33  $11520  $9290  2.95% 439%  -13.38%
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 50.28 $2.452.71 26 1 0.53% 0.87% $97.25  $11422  $9075  2.98% 594%  -1155%
GSBW30 Australian Government Treasury Boi Treasury Bond 1.00% 21-12-30 Semi 21-Mav-20 21-Dec-30 1.00% S/A  12Dec22  21-Dec22 $8.57 $777.999.46 9.468 14 n/a 9.08% $8570  $99.87  $8109  3.03% 543%  -11.35%
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-Dec22 54.62 $100,890.00 1,180 1 n/a 219% $88.38  $10272  $8056  3.04% 9.71%  -13.29%
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 $5.73 $630,655.03 7.900 10 n/a 11.01% $8361  $97.00  $7567  3.05% 601%  -10.96%
GSBI32 Australian Government Treasury Boi Treasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-May-32 1.25% S/ 10-Nov-22  21-Nov-22 $11.77 5$49,620.00 600 1 n/a 0.42% $8519  $10008  $7692  3.06% 6.46%  -10.57%
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 50.86 $17.260.00 200 1 n/a 2.00% $88.83  $10138  $84.03  3.08% 571% 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 $21.82 $681,930.63 6147 35 0.73% 3.13% $114.83  $13866  $103.50  3.08% 581%  -16.38%
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 50.69 $84.289.36 860 4 n/a 12.20% $99.70  $10094  $89.88  3.11% 6.74% n/a
GSBK35 Australian Government Treasury Boi Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/ 12-Dec22  21-Dec22 $5.25 $37,574.25 395 4 0.87% 072% $9554  $117.50  $83.00  3.0% 8.40%  -17.83%
GSBG37 Australian Government Treasury Boi Treasury Bond 3.75% 21-04-37 Semi 21-0ct-14 21-Apr-37 3.75% S/A  12-0ct22  21-0ct-22 $3.46 $622.329.07 6.009 12 0.77% 18.01% $106.94  $13349  $94.87  3.8% 7.00%  -19.00%
GSBK39 Australian Government Treasury Boi Treasury Bond 3.25% 21-06-39 Semi 20-0ct-15 21-Jun-39 3.25% S/ 12-Dec22  21-Dec22 $10.56 $450,471.73 4715 20 0.83% 427% $99.16  $11871  $87.16  3.36% 7.29%  -20.04%
GSBlA1 Australian Government Treasury Boi Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/A  10-Nov-22  21-Nov-22 $9.33 $233.116.66 2650 30 087% 2.50% $91.50  $117.35  $7971  3.43% 673%  -20.55%
GSBE47 Australian Government Treasury Boi Treasury Bond 3.00% 21-03-47 Semi 19-0ct-16 21-Mar-47 3.00% S/A  12-Sep22  21-Sep-22 $14.86 $1,013,811.13 11,289 57 0.84% 6.82% $9349  $12457  $80.00  3.44% 719%  -23.13%
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 50.00 $3.130.376.15 47.263 62 n/a n/a $70.38 59630 $57.65  3.43% 9.94%  -25.92%
N [
GsIQ25 Australian Government Treasury Ind Treas Indexed Bond Cpi+3.00% 20-09-25 Qlv 21-Mav-13 20-Sep-25 3.00% Quly  09-Sep-22  20-Sep-22 $41.58 5$2.926.362.80 20,030 67 0.19% 7.04% $147.85  $152.27  $142.09  -0.76% 159%  -2.96%  -096% 4.99%
Gslu27 Australian Government Treasury Ind Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Quly  11-Aug22  22-Aug-22 57.95 $560,346.36 5,003 20 057% 7.05% $11470  $12043  $108.46  0.14% 3.80% 67% 3.25 n/a
65130 Australian Government Treasury Ind Treas Indexed Bond Cni+2.50% 20-09-30 Qlv 21-Mav-13 20-Sep-30 250% Quly  09-Sep-22  20-Sep-22 $8.83 $1.089.544.63 7534 25 0.72% 12.33% $14818 16475 313000  0.57% 536%  990%  -5.67% 6.44%
GSIU32 Australian Government Treasury Ind Treas Indexed Bond Cpi+0.25% 21-11-32 Qly. 01-Sep-21 21-Nov-32 0.25% Qtrly 11-Aug-22 22-Aug-22 $1.90 $127,067.50 1,356 6 n/a 6.69% $97.78  $110.91 $88.69  0.85% 5.65% n/a n/a n/a
Gs1035 Australian Government Treasury Ind Treas Indexed Bond Cni+2.00% 21-08-35 Qlv 01-0ct-13 21-Aug-35 2.00% auly  11-Auwg22  22-Aug-22 $7.86 $625.188.50 4910 7 0.62% 7.96% $134.85  $157.08  $120.00  0.98% 6.09%  -1558%  -5.66% 9.19%
651040 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Quly  11-Aug22  22-Aug-22 54.80 $10,033.02 %0 1 0.73% 021% $11690  $142.89  $101.00  1.16% 713%  -1933%  -9.03%  10.50%
GSIC50 Australian Government Treasury Ind Treas Indexed Bond Cpi+1.00% 21-02-50 Qlv 26-Sep-18 21-Feb-50 1.00% Qurly  11-Aug-22  22-Aug-22 $7.87 $477.241.11 5,095 18 n/a 6.07% 510271 $137.66  $8323  123% 1009%  -27.03%  -17.17% n/a
Y
MVTHA Mercantile Investment Company Ltd Bond 4.80% 10-07-26 Semi 30-Jun-16 10-Jul-26 n/a n/a $26.78 $250.644.20 2722 16 0.84% 0.94% $9215  $102.60  $91.05 n/a 0.16%  -7.85%  -11.40%  -7.13%
Y
AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 4.04% Quly  05-0ct-22  14-0ct-22 $113.87 $625.713.85 6.439 33 1.95% 0.55% $99.00  $101.75  $9600  6.01% 0.10%  -0.50% 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% Quly  05-0ct-22  14-0ct-22 5198.72 5$1,303,399.50 14,003 64 2.08% 0.66% $96.00  $10250  $88.00  7.39% 295%  -3.52% n/a n/a
C2FHA Centuria Funds Management Limite Bond 3-Bbsw+4.25% 20-04-26 Qly Sec Red 21-Apr-21 20-A0r-26 6.47% Quly  11-0ct-22  20-0ct-22 $197.30 $1.906.637.51 19,657 141 n/a 0.97% $99.30  $10600  $9501  7.57% 333%  5.42% n/a n/a
PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-0ct-22 651% Qurly  26-Sep-22  05-Oct-22 $49.85 $754,121.19 7,551 30 1.15% 151% $99.70  $104.95  $98.00 10.56% 170%  -264%  -6.56%  -1.82%
* The yield data for the AGBS has been sourced from YieldBroker. The ield or the other bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 31 July 2022 Contact Us
? The coupon data has been sourced from Bloomberg using the Coupon function as at 31 July 2022 Phone: 131 279 or +61 2 9338 0000 (from overseas)
: vl equal to the total value t byits market capitalisation.

Email: bonds@asx.com.au

Allvalues are as at Jul-22.

Past Performance is not a reliable indicator of future performance. ASX

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 Limited ABN 98 008 624 691 and its (“AsX") has the
information as at the date of publication, as  reliability the information. To the extent permitted by | d loyees, off hall not be liable for any loss or damage arising in any way (including by way of negligence)
from or in connection with any information provided or omitted or from any one acting or refraining to act in reliance on this information,
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