
Month Update: March 2022

Month: Mar-22 Trading days: 23 Period ending:

   Value

$m

Corporate Bonds - Fixed Rate 1 29.1 18 1 3,421 $0.34

Corporate Bonds - Floating Rate 5 656.3 214 9 38,930 $4.18

Australian Government Bonds 35 277.8 497 22 228,476 $13.24

41 963.19 729 32 270,827 $17.76

Recent Listings

Australian Government Treasury Indexed BondsGSIU32 $3,550 Government Bonds - Inflation Linked01-Sep-2021 $100.00 21-Nov-2032 0.25% Qtrly $108.08

Australian Government Treasury BondsGSBU32 $22,800 Government Bonds - Fixed Rate 21-Apr-2021 $100.00 21-Nov-2032 1.75% S/A $92.28

Centuria Funds Management LimitedC2FHA $199 Corporate Bonds - Floating Rate 21-Apr-2021 $100.00 20-Apr-2026 4.64% Qtrly $102.24

Australian Government Treasury BondsGSBQ26 $32,800 Government Bonds - Fixed Rate 30-Sep-2020 $100.00 21-Sep-2026 0.50% S/A $93.30

Australian Government Treasury BondsGSBU31 $41,000 Government Bonds - Fixed Rate 02-Sep-2020 $100.00 21-Nov-2031 1.00% S/A $85.63

Australian Government Treasury BondsGSBK51 $16,200 Government Bonds - Fixed Rate 05-Aug-2020 $100.00 21-Jun-2051 1.75% S/A $73.83

Australian Government Treasury BondsGSBU25 $36,800 Government Bonds - Fixed Rate 27-Jul-2020 $100.00 21-Nov-2025 0.25% S/A $92.75

Australian Government Treasury BondsGSBW30 $38,700 Government Bonds - Fixed Rate 21-May-2020 $100.00 21-Dec-2030 1.00% S/A $88.82

Australian Government Treasury BondsGSBU24 $40,600 Government Bonds - Fixed Rate 21-Apr-2020 $100.00 21-Nov-2024 0.25% S/A $95.60
*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 (%)
GSBU24 Government Bonds - Fixed Rate $5,395,683 30.39% 56,347 20.81%

GSBK51 Government Bonds - Fixed Rate $3,994,395 22.49% 51,968 19.19%

C2FHA Corporate Bonds - Floating Rate $1,882,426 10.60% 18,275 6.75%

GSBM22 Government Bonds - Fixed Rate $1,525,747 8.59% 14,846 5.48%

GSIC50 $1,343,604 7.57% 11,040 4.08%

$14,141,854.51 79.64% 152,476 56.30%
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Month Update: March 2022

Market Capitalisation Trends

Mar-22 Mar-22 % change Feb-22 % change

Market Cap ($m) $269.61 $269.61 0.0% $277.83 -3.0%

Number listed (actual) 35                      35                       0.0% 35 0.0%

Monthly Volume 228,476             228,476              0.0% 120,184                90.1%

Monthly Transactions 775                    775                     0.0% 497 55.9%

Monthly value ($m) $22.48 $22.48 0.0% $13.24 69.7%

Mar-22 Mar-22 % change Feb-22 % change
Market Cap ($m) $29.06 $29.06 0.0% $29.06 0.0%

Number listed (actual) 1                        1                         0.0% 1.00 0.0%

Monthly Volume 3,421                 3,421                  0.0% 3,341                    2.4%

Monthly Transactions 19                      19                       0.0% 18 5.6%

Monthly Month value ($m) $0.34 $0.34 0.0% $0.34 2.1%

Mar-22 Mar-22 % change Feb-22 % change
Market Cap ($m) $652.36 $652.36 0.0% $656.30 -0.6%

Number listed (actual) 5                        5                         0.0% $5.00 0.0%

Monthly Volume 38,930               38,930                0.0% 41,079                  -5.2%

Monthly Transactions 289                    289                     0.0% 214 35.0%

Monthly value ($m) $3.96 $3.96 0.0% $4.18 -5.3%

Total Mar-22 Mar-22 % change Feb-22 % change
Market Cap ($m) $951.03 $951.03 0.0% $963.19 -1.3%

Number listed (actual) 41                      41                       0.0% 41 0.0%

Monthly Volume 270,827             270,827              0.0% 164,604                64.5%

Monthly Transactions 1,083                 1,083                  0.0% 729                       48.6%

Monthly value ($m) $26.78 $26.78 0.0% $17.76 50.8%

Corporate Bonds - Fixed Last 12 months

Last month

Last month

Last month

Last month

Corporate Bonds - Floating Last 12 months

Last 12 monthsTotal Bond Market

Government Bonds Last 12 months
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S&P/ASX Australian Fixed Interest

S&P/ASX Government Bond

Bonds Mkt Cap Breadown by Type

Corporate Bonds - Fixed Rate,
$29 m

Corporate Bonds - Floating
Rate, $652 m

Government Bonds - Fixed
Rate, $198 m

Government Bonds - Inflation
Linked, $71 m

Bonds Breadown by Traded Value

Corporate Bonds - Fixed Rate,
$343 k

Corporate Bonds - Floating
Rate, $3,956 k

Government Bonds - Fixed
Rate, $19,219 k

Government Bonds - Inflation
Linked, $3,259 k



Month update: March 2022

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

GSBM22 Australian Government Treasury BondsTreasury Bond 5.75% 15-07-22 Semi 21-May-13 15-Jul-22 5.75% S/A 06-Jul-22 15-Jul-22 $25.60 $1,525,746.96 14,846                50                0.26% 5.96% $102.77 $108.89 $101.00 0.24% -0.02% -5.28% -10.95% -13.34%

GSBU22 Australian Government Treasury BondsTreasury Bond 2.25% 21-11-22 Semi 16-Oct-17 21-Nov-22 2.25% S/A 12-May-22 23-May-22 $10.65 $123,222.07 1,209                  7                   0.29% 1.16% $101.93 $103.63 $101.88 0.56% 0.01% -2.31% -1.88% 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-Oct-22 21-Oct-22 $21.43 $764,728.74 7,128                  45                0.26% 3.57% $107.08 $115.00 $101.00 1.04% -0.23% -5.86% -9.61% -10.38%

GSBG24 Australian Government Treasury BondsTreasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24 2.75% S/A 12-Oct-22 21-Oct-22 $8.51 $322,379.37 3,108                  9                   0.25% 3.79% $103.18 $108.36 $100.91 1.82% -0.88% -5.75% -4.35% 0.33%

GSBU24 Australian Government Treasury BondsTreasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A 12-May-22 23-May-22 $8.79 $5,395,682.58 56,347                27                0.30% 61.35% $95.60 $100.30 $94.60 2.15% -1.30% -4.07% 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-Oct-22 21-Oct-22 $10.53 $888,819.63 8,457                  31                0.26% 8.44% $104.47 $112.13 $101.52 2.33% -1.27% -7.09% -6.60% -1.52%

GSBU25 Australian Government Treasury BondsTreasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A 12-May-22 23-May-22 $3.71 $284,571.32 3,035                  9                   0.30% 7.67% $92.75 $99.43 $91.82 2.48% -2.34% -5.50% 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-Oct-22 21-Oct-22 $3.73 $79,124.32 724                      12                0.29% 2.12% $108.84 $119.37 $105.28 2.51% -1.92% -9.04% -9.12% -5.32%

GSBQ26 Australian Government Treasury BondsTreasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A 12-Sep-22 21-Sep-22 $1.03 $93,300.00 1,000                  1                   n/a 9.09% $91.56 $100.00 $91.51 2.58% -2.98% -8.81% 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-Oct-22 21-Oct-22 $11.79 $425,768.48 3,731                  24                0.37% 3.61% $112.50 $125.20 $108.51 2.60% -2.39% -9.57% -10.45% -5.62%

GSBU27 Australian Government Treasury BondsTreasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A 12-May-22 23-May-22 $4.60 $316,641.43 3,042                  7                   0.42% 6.88% $101.74 $113.58 $100.09 2.66% -2.60% -8.19% -4.59% 2.83%

GSBI28 Australian Government Treasury BondsTreasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 2.25% S/A 12-May-22 23-May-22 $3.69 $606,133.31 6,082                  23                0.40% 16.42% $98.87 $110.51 $97.06 2.69% -3.51% -8.33% -4.54% 6.23%

GSBU28 Australian Government Treasury BondsTreasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A 12-May-22 23-May-22 $3.62 $262,638.84 2,508                  24                0.51% 7.25% $101.48 $115.20 $99.48 2.72% -3.03% -8.44% -7.58% 2.37%

GSBG29 Australian Government Treasury BondsTreasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Apr-29 2.75% S/A 12-Oct-22 21-Oct-22 $8.03 $339,982.24 3,200                  27                0.47% 4.23% $105.38 $119.41 $101.27 2.73% -2.97% -8.48% -9.09% 1.32%

GSBU29 Australian Government Treasury BondsTreasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A 12-May-22 23-May-22 $3.01 $234,623.85 2,292                  12                0.39% 7.78% $101.34 $115.20 $99.26 2.76% -3.78% -8.65% -8.28% n/a

GSBW30 Australian Government Treasury BondsTreasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% S/A 09-Jun-22 21-Jun-22 $2.66 $224,899.24 2,507                  6                   0.51% 8.44% $86.82 $99.87 $85.07 2.81% -4.06% -7.93% 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 09-Jun-22 21-Jun-22 $4.70 $66,619.67 716                      9                   n/a 1.42% $90.40 $102.72 $89.36 2.81% -6.35% -8.89% 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-22 23-May-22 $8.56 $575,218.37 6,574                  26                0.44% 6.72% $85.63 $97.00 $82.90 2.83% -4.17% -7.23% 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-22 23-May-22 $0.94 $0.00 -                       -               0.81% 0.00% $86.99 $100.08 $85.25 2.84% -7.28% -7.52% n/a n/a

GSBU32 Australian Government Treasury BondsTreasury Bond 1.75% 21-11-32 Semi 21-Apr-21 21-Nov-32 1.75% S/A 12-May-22 23-May-22 $0.92 $26,021.70 270                      3                   n/a 2.82% $91.03 $101.38 $89.70 2.86% -10.21% 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-Oct-22 21-Oct-22 $16.51 $532,980.15 4,394                  33                0.59% 3.23% $117.91 $138.66 $112.33 2.85% -4.95% -9.09% -12.36% -0.50%

GSBK35 Australian Government Treasury BondsTreasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% S/A 09-Jun-22 21-Jun-22 $4.50 $63,094.32 611                      6                   0.73% 1.40% $99.19 $117.50 $96.03 2.96% -5.53% -9.12% -10.48% 6.72%

GSBG37 Australian Government Treasury BondsTreasury Bond 3.75% 21-04-37 Semi 21-Oct-14 21-Apr-37 3.75% S/A 12-Oct-22 21-Oct-22 $10.45 $554,083.18 4,864                  25                0.69% 5.30% $111.85 $133.49 $105.26 3.02% -4.56% -7.91% -12.04% 5.76%

GSBK39 Australian Government Treasury BondsTreasury Bond 3.25% 21-06-39 Semi 20-Oct-15 21-Jun-39 3.25% S/A 09-Jun-22 21-Jun-22 $1.35 $9,066.88 87                        6                   0.75% 0.67% $104.22 $124.70 $99.20 3.11% -5.73% -8.79% -11.46% 5.44%

GSBI41 Australian Government Treasury BondsTreasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/A 12-May-22 23-May-22 $5.28 $246,129.76 2,488                  31                0.70% 4.66% $95.99 $117.35 $91.48 3.18% -6.54% -8.39% -12.03% n/a

GSBE47 Australian Government Treasury BondsTreasury Bond 3.00% 21-03-47 Semi 19-Oct-16 21-Mar-47 3.00% S/A 12-Sep-22 21-Sep-22 $13.56 $1,249,824.92 12,411                78                0.60% 9.22% $97.35 $124.57 $91.71 3.25% -9.26% -8.94% -13.84% 9.96%

GSBK51 Australian Government Treasury BondsTreasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A 09-Jun-22 21-Jun-22 $0.00 $3,994,395.04 51,968                140              0.88% n/a $73.83 $96.30 $68.82 3.25% -10.13% -9.08% n/a n/a

Government Bonds - Inflation Linked

GSIQ25 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qtrly 09-Jun-22 20-Jun-22 $36.03 $732,430.49 4,959                  34                0.22% 2.03% $146.13 $153.38 $144.42 -0.59% -2.02% -2.86% 0.75% 4.16%

GSIU27 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qtrly 12-May-22 23-May-22 $5.12 $81,168.18 691                      4                   0.40% 1.59% $113.87 $120.43 $112.68 -0.04% -3.07% -2.99% 7.97% 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 09-Jun-22 20-Jun-22 $6.71 $57,532.86 372                      20                0.30% 0.86% $151.56 $165.77 $147.55 0.18% -2.58% -2.16% 1.57% 9.50%

GSIU32 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+0.25% 21-11-32 Qly 01-Sep-21 21-Nov-32 0.25% Qtrly 12-May-22 23-May-22 $1.08 $8,646.40 80                        1                   n/a 0.80% $101.54 $110.91 $99.00 0.34% -2.52% n/a n/a n/a

GSIO35 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-Oct-13 21-Aug-35 2.00% Qtrly 12-May-22 23-May-22 $7.45 $561,694.77 3,849                  11                0.50% 7.54% $142.10 $159.73 $137.19 0.46% -3.16% -2.00% 2.42% 15.13%

GSIO40 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qtrly 12-May-22 23-May-22 $6.19 $474,381.66 3,758                  4                   0.62% 7.67% $124.89 $144.92 $119.01 0.69% -5.15% -3.06% 6.09% 18.94%

GSIC50 Australian Government Treasury Indexed BondsTreas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qtrly 12-May-22 23-May-22 $8.55 $1,343,604.00 11,040                27                n/a 15.71% $114.45 $140.76 $106.24 0.81% -5.90% -4.11% 4.78% n/a

Corporate Bonds - Fixed Rate

MVTHA Mercantile Investment Company Ltd Bond 4.80% 10-07-26 Semi 30-Jun-16 10-Jul-26 n/a n/a $29.06 $342,536.57 3,421                  19                0.80% 1.18% $100.00 $103.90 $95.00 n/a -0.01% -1.96% -3.29% 0.00%

Corporate Bonds - Floating Rate

AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 2.33% Qtrly 05-Jul-22 14-Jul-22 $115.19 $920,920.57 9,185                  38                0.70% 0.80% $100.15 $101.75 $97.80 4.44% 0.15% 1.98% n/a n/a

AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-Oct-19 15-Dec-26 2.48% Qtrly 05-Jul-22 14-Jul-22 $206.48 $665,049.50 6,658                  53                0.75% 0.32% $99.75 $102.50 $95.00 5.02% -0.15% 2.29% n/a n/a

C2FHA Centuria Funds Management LimitedBond 3-Bbsw+4.25% 20-04-26 Qly Sec Red 21-Apr-21 20-Apr-26 4.64% Qtrly 11-Jul-22 20-Jul-22 $203.14 $1,882,425.93 18,275                164              0.43% 0.93% $102.24 $106.00 $100.80 6.36% -1.52% n/a n/a n/a

OBLHA Omni Bridgeway Limited Bond 3-Bbsw+5.20% 22-12-22 Sec 30-Apr-14 22-Dec-22 5.43% Qtrly 29-Jun-22 08-Jul-22 $76.57 $373,231.11 3,687                  26                0.60% 0.49% $100.75 $106.05 $99.25 #VALUE! -1.40% 1.66% 0.65% 0.25%

PPCHB Peet Limited Simple Bond 3-Bbsw+4.65% 05-10-22 10-Jul-17 05-Oct-22 4.89% Qtrly 24-Jun-22 05-Jul-22 $50.98 $114,608.55 1,125                  8                   1.60% 0.22% $101.95 $104.95 $100.00 1.95% 0.84% -0.34% 0.44% 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 March 2022 
2 The coupon data has been sourced from Bloomberg using the Coupon function as at 31 March 2022
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 Mar-22.

Past Performance is not a reliable indicator of future performance.
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