Bonds:

Month Update: January 2024

Month: Jan-24

Trading days: 21

Period ending: Wednesday, 31 January 2024

Snapshot by Category
Trades Trades per day Value
Australian Bond Segment Number listed Market Cap ($m) Total (#) (#) Volume (#) $m
Corporate Bonds - Fixed Rate 1 27.5 16 1 1,769 $0.16
Corporate Bonds - Floating Rate 5 729.6 339 16 51,329 $5.18
Australian Government Bonds 36 828.0 1,007 48 296,954 $28.49
Total 42 1585.0 1,362 65 350,052 $33.84
Recent Listings
Maturity / Conv  Interest Rate / Distribution
Entity ASX Code Size ($m) Type Listing Date Issue Price / Reset Dividend Frequency Last Price
Australian Unity Limited AYUHE $256 Corporate Bonds - Floating Rate ~ 01-Dec-2023 $100.00 15-Dec-2028 6.85% Qtrly $100.22
Commonwealth of Australii GSBK54 $8,000 Government Bonds - Fixed Rate ~ 26-Oct-2023 $100.00 21-Jun-2054 4.75% S/A $105.85
Sandon Capital Investment:  SNCHA $29 Corporate Bonds - Fixed Rate 11-Aug-2023 $100.00 10-Jul-2026 4.80% S/A $94.50
Commonwealth of Australii GSBW34 $18,600 Government Bonds - Fixed Rate ~ 28-Apr-2023 $100.00 21-Dec-2034 3.50% S/A $93.92
CVC Limited CVCHA $31 Corporate Bonds - Floating Rate ~ 26-Apr-2023 $100.00 31-Mar-2026 9.11% Qtrly $101.25
Commonwealth of Australic  GSBI34 $19,600 Government Bonds - Fixed Rate ~ 17-Nov-2022 $100.00 21-May-2034 3.75% S/A $97.30
Commonwealth of Australii GSBU33 $23,300 Government Bonds - Fixed Rate ~ 19-Apr-2022 $100.00 21-Nov-2033 3.00% S/A $92.58
Commonwealth of Australii GSIU32 $4,800 Government Bonds - Inflation Lii ~ 01-Sep-2021 $100.00 21-Nov-2032 0.25% Qtrly $101.50
Commonwealth of Australii GSBU32 $29,000 Government Bonds - Fixed Rate ~ 21-Apr-2021 $100.00 21-Nov-2032 1.75% S/A $83.07
*BBSW = Bank Bill Swap Rate
¥ As of the date of this report this security has not traded, the Last Price reflects the Issue Price
Most Activelv Traded Securities bv Value
ASX Code Security Type Value ($) Value (%) Volume Volume (%)
GSBG33 Government Bonds - Fixed Rate $5,416,903 16.01% 52,047 14.87%
GSBK54 Government Bonds - Fixed Rate $4,024,210 11.89% 38,538 11.01%
GSBG25 Government Bonds - Fixed Rate $2,225,261 6.58% 22,277 6.36%
C2FHA  Corporate Bonds - Floating Rate $2,193,934 6.48% 21,699 6.20%
GSBQ26 Government Bonds - Fixed Rate $2,075,592 6.13% 22,550 6.44%
$15,935,899.75 47.10% 157,111 44.88%
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Bonds:

Month Update: January 2024

Market Capitalisation Trends

Jan-22

Jan-23

Jan-22

Jan-22

Jan-23

Jan-23

Government Bonds Last month é izggzg
Jan-23 Jan-24 % change D 3 § $700.00
Market Cap ($m) $480.33 $828.03 72.4% $818.75 11%  § iiggzﬁ
Number listed (actual) 35 36 2.9% 36 0.0% £ <0000
Monthly Volume 228,420 296,954 30.0% 550,077 -46.0% iiﬁﬁ 32
Monthly Transactions 1,421 1,007 -29.1% 2117 -52.4% $100.00
Monthly value ($m) $21.76 $28.49 31.0% $50.98 -44.1% E 2
Corporate Bonds - Fixed Last 12 months Last month s5000
Jan-23 Jan-24 % change Dec-23 % change £ $7500
Market Cap ($m) $27.60 $27.46 -0.5% $26.68 2.9% £ $6000
Number listed (actual) 1 1 0.0% 1 0.0% 2 sas0.0
Monthly Volume 1,000 1,769 76.9% 2,613 -32.3% ;5 $300.0
Monthly Transactions 5 16 220.0% 23 -30.4% : 512:‘2
Monthly Month value ($m) $0.09 $0.16 74.8% $0.24 -32.5% S &
Corporate Bonds - Floating Last 12 months Last month
Jan-23 Jan-24 % change % change $2.00
Market Cap (Sm) $524.55 $729.56 39.1% $734.40 -0.7% 2
Number listed (actual) 3 5 66.7% 5 0.0% & s100
Monthly Volume 52,565 51,329 -2.4% 73,357 -30.0% ‘;‘
Monthly Transactions 221 339 53.4% 436 -22.2%
Monthly value ($m) $5.28 $5.18 2.0% $7.38 29.8% P p
Total Bond Market Last month $300
Total Jan-24 % change Dec-23 H 5200
Market Cap (Sm) $1,032.49 $1,585.04 53.5% $1,579.82 0.3% E
Number listed (actual) 39 42 7.7% 42 0.0% §
Monthly Volume 281,985 350,052 24.1% 626,047 -44.1% £
Monthly Transactions 1,647 1,362 -17.3% 2,576 -47.1%
Monthly value ($Sm) $27.13 $33.84 24.7% $58.60 -42.3%
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Spotlight on Bonds

Month update: January 2024

Australian Bonds Summary - January 2024

ASX profic e iy

ASX Issuer Description ASX Listed Maturity / Conv  Coupon® ~ Payment Payment Issuer  Announced  Announced Mkt Cap ($m)#  Traded Value ($) Traded Volume  Number Monthly Last YearHigh YearLow Yield (%) 1 Month 1Year 3 Year 5Year  10Year
Code Date / Reset Frequency Rank Type ExDate Payment Date of Trades  Liquidity %’ Price Price Price Price Price
Government Bonds - Fixed Rate
GSBG24 Commonwealth of Australia Treasury Bond 2.75% 21-04-24 Semi 21-May-13 21-Apr-24 2.75% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $85.11 $1,442,965.10 14,380 29 1.70% $100.43  $102.00  $99.00  4.15% 0.24% 0.24%  -825%  -3.13%  12.41%
GSBU24 Commonwealth of Australia Treasury Bond 0.25% 21-11-24 Semi 21-Apr-20 21-Nov-24 0.25% S/A Sr Unsecured Sovereigns 10-May-24 21-May-24 $27.96 $597,593.73 6,165 11 2.14% $97.04 $97.11 $94.28 3.99% 0.39% 1.80% -3.46% n/a n/a
GSBG25 Commonwealth of Australia Treasury Bond 3.25% 21-04-25 Semi 30-May-13 21-Apr-25 3.25% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $65.79 $2,225,260.79 22,277 51 3.38% $10001  $104.49  $9830  3.83% -0.08%  -115%  -12.03%  -7.92% 9.98%
GSBU25 Commonwealth of Australia Treasury Bond 0.25% 21-11-25 Semi 27-Jul-20 21-Nov-25 0.25% S/A Sr Unsecured Sovereigns 10-May-24 21-May-24 $8.08 $12,220.00 130 3 0.15% $94.00 $94.36 $91.22 3.67% 0.18% 1.95% -5.55% n/a n/a
GSBG26 Commonwealth of Australia Treasury Bond 4.25% 21-04-26 Semi 18-Mar-14 21-Apr-26 4.25% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $23.65 $500,154.65 4,808 52 2.11% $102.22  $106.22  $99.67  3.60% 0.17%  -1.93%  -1553%  -11.75% n/a
GSBQ26 Commonwealth of Australia Treasury Bond 0.50% 21-09-26 Semi 30-Sep-20 21-Sep-26 0.50% S/A Unsecured Sovereigns 12-Mar-24 21-Mar-24 $4.51 $2,075,592.25 22,550 5 46.06% $92.16 $92.52 $89.72 3.57% 0.08% 1.20% -7.78% n/a n/a
GSBG27 Commonwealth of Australia Treasury Bond 4.75% 21-04-27 Semi 21-May-13 21-Apr-27 4.75% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $43.71 $1,396,983.13 13,371 77 3.20% $105.01  $109.90  $10125  3.55% 0.29%  -1.99%  -17.26%  -13.46%  -0.77%
GSBU27 Commonwealth of Australia Treasury Bond 2.75% 21-11-27 Semi 09-Apr-00 21-Nov-27 2.75% S/A Sr Unsecured Sovereigns 10-May-24 21-May-24 $17.09 $119,202.06 1,225 15 0.70% $97.63  $100.46 $94.23 3.57% 0.37% -0.73%  -14.55% -6.14% n/a
GSBI28 Commonwealth of Australia Treasury Bond 2.25% 21-05-28 Semi 19-May-16 21-May-28 2.25% /A SrUnsecured Sovereigns  10-May-24  21-May-24 $5.41 $1,132.32 12 1 0.02% $94.36  $97.80  $92.01  3.58% -0.69%  -056%  -15.67%  -5.46% n/a
GSBU28 Commonwealth of Australia Treasury Bond 2.75% 21-11-28 Semi 02-Mar-17 21-Nov-28 2.75% S/A_ SrUnsecured Sovereigns  10-May-24  21-May-24 $5.83 $136,161.35 1,421 1 2.33% $96.03  $100.27  $92.95  3.60% 0.37%  -170%  -17.12%  -8.42% n/a
GSBG29 Commonwealth of Australia Treasury Bond 3.25% 21-04-29 Semi 21-May-13 21-Apr-29 2.75% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $31.93 $591,361.85 6,011 39 1.85% $99.12 510338 $93.40  3.65% 0.54%  -134%  -17.53%  -10.73%  14.14%
GSBU29 Commonwealth of Australia Treasury Bond 2.75% 21-11-29 Semi 29-Jan-18 21-Nov-29 2.75% S/A_ SrUnsecured Sovereigns  10-May-24  21-May-24 $4.25 $114,154.42 1,203 40 2.69% $94.40  $99.76  $91.15  3.69% 0.48%  -1.00%  -18.84%  -7.14% n/a
GSBI30 Commonwealth of Australia Treasury Bond 2.50% 21-05-30 Semi 14-Jun-18 21-May-30 2.50% /A SrUnsecured Sovereigns  10-May-24  21-May-24 50.76 $44,619.43 481 4 5.88% $92.60  $97.24  $89.40  3.75% -120%  -127%  -19.05%  -10.07% n/a
GSBW30 Commonwealth of Australia Treasury Bond 1.00% 21-12-30 Semi 21-May-20 21-Dec-30 1.00% /A SrUnsecured Sovereigns 12-Jun-24 21-Jun-24 59.86 $800,879.21 9,717 14 8.12% $82.15  $8631  $77.28  3.82% 0.88%  -1.20%  -17.55% n/a n/a
GSBK31 Commonwealth of Australia Treasury Bond 1.50% 21-06-31 Semi 03-Jun-19 21-Jun-31 1.50% /A SrUnsecured Sovereigns 12-Jun-24 21-Jun-24 $4.71 $10,093.92 120 1 0.21% $84.12  $88.94  $79.93  3.86% 0.86%  -2.36%  -19.68% n/a n/a
GSBU31 Commonwealth of Australia Treasury Bond 1.00% 21-11-31 Semi 02-Sep-20 21-Nov-31 1.00% S/A Unsecured Sovereigns  10-May-24  21-May-24 $11.97 $672,183.51 8,404 17 5.62% $79.79  $84.57  $7458  3.90% -1.65%  -1.92% n/a n/a n/a
GSBI32 Commonwealth of Australia Treasury Bond 1.25% 21-05-32 Semi 28-Jan-20 21-May-32 1.25% /A SrUnsecured Sovereigns  10-May-24  21-May-24 $49.47 $255,615.58 3,181 21 0.52% $80.80  $85.44  $75.73  3.94% -117%  -1.88%  -20.59% n/a n/a
GSBU32 Commonwealth of Australia Treasury Bond 1.75% 21-11-32 Semi 21-Apr-21 21-Nov-32 1.75% S/A Sr Unsecured Sovereigns 10-May-24 21-May-24 $2.08 $26,624.40 320 2 1.28% $83.07 $88.19 $78.31 3.98% -0.72% -3.09% n/a n/a n/a
GSBG33 Commonwealth of Australia Treasury Bond 4.50% 21-04-33 Semi 22-Nov-13 21-Apr-33 4.50% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $111.15 $5,416,903.16 52,047 128 4.87% $10536  $113.96  $97.00  3.99% 0.15%  -432%  -24.14%  -16.78% 7.50%
GSBU33 Commonwealth of Australia Treasury Bond 3.00% 21-11-33 Semi 19-Apr-22 21-Nov-33 3.00% S/A Sr Unsecured Sovereigns 10-May-24 21-May-24 $11.17 $246,998.10 2,668 1 2.21% $92.58 $99.41 $86.91 4.01% -0.19% -4.28% n/a n/a n/a
GSBI34 Commonwealth of Australia Treasury Bond 3.75% 21-05-34 Semi 17-Nov-22 21-May-34 3.75% /A SrUnsecured Sovereigns  10-May-24  21-May-24 $11.19 $306,328.58 3,141 13 2.74% $97.30  $106.58  $92.23  4.02% -146%  -4.83% n/a n/a n/a
GSBW34 Commonwealth of Australia Treasury Bond 3.50% 21-12-34 Semi 28-Apr-23 21-Dec-34 3.50% S/A Sr Unsecured Sovereigns 12-Jun-24 21-Jun-24 $0.65 $195,239.77 2,058 6 30.13% $93.92 $99.96 $90.80 4.05% -1.42% n/a n/a n/a n/a
GSBK35 Commonwealth of Australia Treasury Bond 2.75% 21-06-35 Semi 30-Mar-15 21-Jun-35 2.75% /A SrUnsecured Sovereigns 12-Jun-24 21-Jun-24 $12.76 $357,786.76 4,060 9 2.80% $88.01  $95.00  $81.78  4.07% -168%  -4.03%  -25.55%  -14.18% n/a
GSBG37 Commonwealth of Australia Treasury Bond 3.75% 21-04-37 Semi 21-Oct-14 21-Apr-37 3.75% /A SrUnsecured Sovereigns 11-Apr-24 22-Apr-24 $40.29 $1,120,391.21 11,656 35 2.78% $96.53  $105.94  $86.92  4.15% -1.69%  -5.27%  -27.13%  -18.61% n/a
GSBK39 Commonwealth of Australia Treasury Bond 3.25% 21-06-39 Semi 20-0ct-15 21-Jun-39 3.25% /A SrUnsecured Sovereigns 12-Jun-24 21-Jun-24 $18.05 $515,009.10 5,802 21 2.85% $88.14  $98.01  $80.40  4.24% -2.65%  -5.96%  -28.62%  -19.07% n/a
GSBI41 Commonwealth of Australia Treasury Bond 2.75% 21-05-41 Semi 30-Jul-18 21-May-41 2.75% S/A_ SrUnsecured Sovereigns  10-May-24  21-May-24 $11.96 $194,134.23 2,407 37 1.62% $8137  $89.75  $70.01  4.32% -1.30%  -4.92%  -29.54%  -20.19% n/a
GSBE47 Commonwealth of Australia Treasury Bond 3.00% 21-03-47 Semi 19-Oct-16 21-Mar-47 3.00% /A SrUnsecured Sovereigns  12-Mar-24  21-Mar-24 $26.54 $1,129,450.09 14,165 85 4.26% $81.02  $89.63  $69.50  4.40% -181%  -7.15%  -33.04%  -23.91% n/a
GSBK51 Commonwealth of Australia Treasury Bond 1.75% 21-06-51 Semi 05-Aug-20 21-Jun-51 1.75% S/A Unsecured Sovereigns 12-Jun-24 21-Jun-24 $26.50 $1,257,372.15 21,989 39 4.75% $57.83  $66.71  $49.40  4.40% -2.88%  -8.87%  -37.14% n/a n/a
GSBK54 Commonwealth of Australia Treasury Bond 4.75% 21-06-54 Semi 26-Oct-23 21-Jun-54 4.75% S/A St Unsecured Sovereigns 12-Jun-24 21-Jun-24 510.06 $4,024,209.64 38,538 130 40.02% $105.85  $109.30  $91.79  4.38% -2.63% n/a n/a n/a n/a
I
G125 Commonwealth of Australia. Treas Indexed Bond Cpi+3.00% 20-09-25 Qly 21-May-13 20-Sep-25 3.00% Qrly  SrUnsecured Sovereigns  11-Mar-24  20-Mar-24 $48.68 $307,177.35 2,049 a4 0.63% $150.40  $150.51  $146.81  0.97% 0.24% 173%  -1.44% 4.88%  17.11%
Gslu27 Commonwealth of Australia. Treas Indexed Bond Cpi+0.75% 21-11-27 Qly 01-Sep-17 21-Nov-27 0.75% Qtrly  SrUnsecured Sovereigns  12-Feb-24 21-Feb-24 $31.80 $1,675,674.76 13,908 22 5.27% $120.00  $121.94  $11454  1.08% -0.90% 3.41% 0.80%  14.50% n/a
GS1Q30 Commonwealth of Australia. Treas Indexed Bond Cpi+2.50% 20-09-30 Qly 21-May-13 20-Sep-30 2.50% Qtrly  SrUnsecured Sovereigns  11-Mar-24  20-Mar-24 $28.31 $156,299.62 1,031 20 0.55% $152.34  $15500 514200  1.32% -0.84% 157%  -5.98% 4.56%  28.77%
GslU32 Commonwealth of Australia. Treas Indexed Bond Cpi+0.25% 21-11-32 Qly 01-Sep-21 21-Nov-32 0.25% Qtrly  SrUnsecured Sovereigns  12-Feb-24 21-Feb-24 56.60 5$28,413.50 279 2 0.43% $10150  $103.00  $95.67  1.49% -0.88% 1.56% n/a n/a n/a
GS1035 Commonwealth of Australia. Treas Indexed Bond Cpi+2.00% 21-08-35 Qly 01-Oct-13 21-Aug-35 2.00% Qtrly  SrUnsecured Sovereigns  12-Feb-24 21-Feb-24 $9.50 $21,663.20 160 3 0.23% $135.05  $140.62  $127.45  1.57% -2.70%  -1.66%  -12.34% 261%  34.36%
651040 Commonwealth of Australia. Treas Indexed Bond Cpi+1.25% 21-08-40 Qly 18-Aug-15 21-Aug-40 1.25% Qtrly  SrUnsecured Sovereigns  12-Feb-24 21-Feb-24 $9.78 §71,229.73 599 10 0.73% $116.71  $121.87  $10422  1.70% -4.02%  -156%  -16.79% 3.48% n/a
GSIC50 Commonwealth of Australia. Treas Indexed Bond Cpi+1.00% 21-02-50 Qly 26-Sep-18 21-Feb-50 1.00% Qtrly  SrUnsecured Sovereigns  12-Feb-24 21-Feb-24 $10.87 $446,026.15 4,531 9 4.10% $99.47  $106.12  $84.35  1.80% -4.95%  -4.87%  -22.86%  -6.33% n/a
Corporate Bonds - Fixed Rate I —
SNCHA Sandon Capital Investments Limited Bond 4.80% 10-07-26 Semi 11-Aug-23 10-Jul-26 4.80% S/A  Subordinated Financial Services 15-Jun-23 30-Jun-23 $27.46 $164,906.00 1,769 16 0.60% $94.50  $95.00  $90.00  7.46% 2.94% 255%  -7.75%  -6.89% n/a
Corporate Bonds - Floating Rate Y
AYUHC Australian Unity Limited Simple Bond 3-Bbsw+2.00% 15-12-24 18-Oct-19 15-Dec-24 6.36% Qtrly  SrUnsecured Managed Care  04-Apr-24 15-Apr-24 $32.12 $137,272.89 1,366 11 0.43% $100.00  $103.00  $98.50  6.20% -1.23%  -0.98% 2.52% n/a n/a
AYUHD Australian Unity Limited Simple Bond 3-Bbsw+2.15% 15-12-26 18-Oct-19 15-Dec-26 6.51% Qtrly  SrUnsecured Managed Care  04-Apr-24 15-Apr-24 5208.86 $1,054,321.92 10,499 85 0.50% $100.90  $102.00  $95.00  5.79% -0.10% 1.40% 4.56% n/a n/a
AYUHE Australian Unity Limited Simple Bond 3-Bbsw+2.50% 15-12-28 01-Dec-23 15-Dec-28 6.85% Qtrly  SrUnsecured Managed Care  04-Apr-24 15-Apr-24 $256.37 $1,637,682.31 16,215 118 0.64% $100.22  $102.50  $99.78  6.16% -1.16% n/a n/a 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 8.60% Qtrly Secured  Financial Services 11-Apr-24 22-Apr-24 5$200.68 $2,193,933.91 21,699 114 1.09% $101.00  $103.00  $98.05 n/a -0.79%  -0.85% n/a n/a n/a
CVCHA CVC Limited Bond 3-Bbsw+4.75% 31-03-2026 Cum Red 26-Apr-23 31-Mar-26 9.11% Qtrly  SrUnsecured  Financial Services  19-Mar-24  28-Mar-24 $31.53 $155,506.60 1,550 11 0.49% $101.25  $103.50  $99.00  8.43% 1.20% n/a n/a n/a n/a

* 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 January 2024 Contact Us

* The coupon data has been sourced from Bloomberg using the Coupon function as at 31 January 2024 Phone: 1?1 279 or +61 2 9338 0000 (from ‘il'

* Mmoo —— overseas da

Allvalues are as at Jan-24, re perf Email: bonds@asx.com.au ASX

Information provided does not constitute financial product advice. You should obtain independent advice from an Australian f inancial services licensee before making any financial decisions. Although ASX Limited ABN 98 008 624 691 and it related bodie s corporate (“ASX") has made every effort to ensure the accuracy of the information as at the date of
publication, ASX does not give any warranty or representation as to the accuracy, reliability or completeness of the informat ion. To the extent permitted by law, ASX and its employees, officers and contractors shall not be liable for any loss or damagerising in any way (including by way of negligence) from or in connection with any information provided or omitted
or from any one acting o refraining to act in reliance on this information.
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