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Bloomberg AusBond Composite 0+ Yr Index
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Bloomberg AusBond Treasury 0+ Yr Index
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Notes: All modified duration expected changes are calculated using yield at 12-November-2019 as measurement in change between 15th and the 16th of the current month.
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Bloomberg AusBond Infl 0+ Yr Index
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Bloomberg AusBond Govt 0+ Yr Index
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Bloomberg AusBond Semi Govt 0+ Yr Index
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Bloomberg AusBond Infl Govt 0+ Yr Index
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Bloomberg AusBond Non Govt 0+ Yr Index
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Bloomberg AusBond Credit 0+ Yr Index
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Bloomberg AusBond Infl Credit 0+ Yr Index
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The estimated contributions in the Bloomberg AusBond Composite Bond 0+ Index by its contributing sectors are:

Bloomberg Sector % of Index 15th 16th Change
Sovereigns 51.30% 3.426 3.425 -0.001
Sub-Total 51.30% 3.426 3.425 -0.001
Australia Government Regional 24.60% 1.260 1.259 -0.001
Sub-Total 24.60% 1.260 1.259 -0.001
Aerospace & Defense 0.02% 0.000 0.000 0.000
Airlines 0.14% 0.003 0.003 0.000
Automobiles Manufacturing 0.50% 0.010 0.010 0.000
Banks 3.51% 0.115 0.115 0.000
Chemicals 0.04% 0.002 0.002 0.000
Commercial Finance 0.02% 0.000 0.000 0.000
Communications Equipment 0.25% 0.007 0.007 0.000
Construction Materials Manufacturing 0.05% 0.001 0.001 0.000
Consumer Finance 0.07% 0.001 0.001 0.000
Diversified Banks 0.40% 0.015 0.015 0.000
Educational Services 0.24% 0.016 0.015 0.000
Financial Services 0.19% 0.003 0.003 0.000
Food & Beverage 0.44% 0.015 0.015 0.000
Funds & Trusts 0.07% 0.003 0.003 0.000
Government Agencies 0.90% 0.037 0.037 0.000
Government Development Banks 5.55% 0.196 0.196 0.000
Government Local 0.05% 0.003 0.003 0.000
Government Regional 0.91% 0.045 0.045 0.000
Industrial Other 0.29% 0.008 0.008 0.000
Integrated Oils 0.03% 0.001 0.001 0.000
Life Insurance 0.09% 0.003 0.003 0.000
Machinery Manufacturing 0.11% 0.003 0.003 0.000
Metals & Mining 0.09% 0.000 0.000 0.000
Pipeline 0.05% 0.001 0.001 0.000
Railroad 0.13% 0.007 0.007 0.000
Real Estate 0.72% 0.023 0.023 0.000
Refining & Marketing 0.03% 0.001 0.001 0.000
Restaurants 0.11% 0.006 0.006 0.000
Retail - Consumer Discretionary 0.06% 0.000 0.000 0.000
Semiconductors 0.08% 0.002 0.002 0.000
Supermarkets & Pharmacies 0.04% 0.002 0.002 0.000
Supranationals 6.72% 0.245 0.244 0.000
Transportation & Logistics 0.50% 0.017 0.017 0.000
Travel & Lodging 0.09% 0.006 0.006 0.000
Utilities 0.81% 0.032 0.032 0.000
Wireless Telecommunications Services 0.67% 0.036 0.036 0.000
Wireline Telecommunications Services 0.13% 0.005 0.005 0.000
Sub-Total 24.09% 0.871 0.870 -0.001
Total 100.00% 5.557 5.554 -0.002

Note: Due to rounding, modified duration totals and sub-totals may not tie out precisely. Source: Bloomberg



Bloomberg NZBond Composite 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg
0+YR 4.501 4.498 -0.003
0-5YR 2.181 2.178 -0.002
1+YR 5.083 5.080 -0.003

5-10YR 6.351 6.348 -0.003
10+YR 12.303 12.300 -0.003

Bloomberg NZBond SupraSov 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg
0+YR 2.362 2.359 -0.003
0-5YR 2.095 2.093 -0.003
1+YR 3.094 3.092 -0.003

5-10YR 6.899 6.896 -0.003
10+YR = = -
Bloomberg NZBond Infl 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg

0+YR 11.139 11.137 -0.003

Bloomberg NZBond Govt 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg
0+YR 5.845 5.842 -0.003
0-5YR 1.882 1.879 -0.003
1+YR 6.337 6.334 -0.003

5-10YR 6.513 6.510 -0.003
10+YR 12.409 12.406 -0.003

Bloomberg NZBond Local Govt 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg
0+YR 4.202 4.200 -0.003
0-5YR 2.313 2.311 -0.003
1+YR 4.712 4.709 -0.003

5-10YR 5.986 5.983 -0.003
10+YR 10.838 10.835 -0.003

Bloomberg NZBond Non Govt 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg
0+YR 2.746 2.744 -0.002
0-5YR 2.351 2.349 -0.002
1+YR 3.268 3.265 -0.002
5-10YR 5.926 5.923 -0.003
10+YR = = -

Bloomberg NZBond Credit 0+ Yr Index

Maturity Band Mod Dur 15th Mod Dur 16th  Dur Chg
0+YR 3.119 3.117 -0.002
0-5YR 2.631 2.630 -0.002
1+YR 3.403 3.402 -0.002
5-10YR 5.606 5.603 -0.003
10+YR = = -

Source: Bloomberg

Notes: All modified duration expected changes are calculated using yield at 12-November-2019 as measurement in change between 15th and the 16th of the current month.



The estimated contributions in the Bloomberg NZBond Composite Bond 0+ Index by its contributing sectors are:

Bloomberg Sector % of Index 15th 16th Change

Sovereigns 51.93% 3.029 3.028 -0.001
Sub-Total 51.93% 3.029 3.028 -0.001
New Zealand Government Regional 10.20% 0.429 0.428 0.000
Sub-Total 10.20% 0.429 0.428 0.000
Automobiles Manufacturing 0.33% 0.012 0.012 0.000
Banks 10.28% 0.274 0.274 0.000
Food & Beverage 0.80% 0.020 0.020 0.000
Government Agencies 2.59% 0.126 0.126 0.000
Government Development Banks 5.60% 0.115 0.115 0.000
Power Generation 0.73% 0.026 0.026 0.000
Real Estate 0.75% 0.024 0.024 0.000
Supranationals 13.71% 0.340 0.339 0.000
Transportation & Logistics 0.78% 0.023 0.023 0.000
Utilities 1.60% 0.062 0.062 0.000
Wireline Telecommunications Services 0.71% 0.020 0.020 0.000
Sub-Total 37.87% 1.043 1.042 -0.001
Total 100.0% 4.501 4.498 -0.003

Note: Due to rounding, modified duration totals and sub-totals may not tie out precisely.

Source: Bloomberg



Bloomberg AusBond Composite 0+ Yr Index

Maturity Band Mod Dur 21st Mod Dur 22nd Dur Chg
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Bloomberg AusBond Treasury 0+ Yr Index
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Notes: All modified duration expected changes are calculated using yield at 12-November-2019 as measurement in change between 21st and the 22nd of the current month.
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Bloomberg AusBond Infl 0+ Yr Index
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Bloomberg AusBond Govt 0+ Yr Index
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Bloomberg AusBond Semi Govt 0+ Yr Index
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Bloomberg AusBond Infl Govt 0+ Yr Index
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Bloomberg AusBond Non Govt 0+ Yr Index
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Bloomberg AusBond Infl Credit 0+ Yr Index
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The estimated contributions in the Bloomberg AusBond Composite Bond 0+ Index by its contributing sectors are:

Bloomberg Sector % of Index 21st 22nd Change
Sovereigns 51.30% 3.412 3.411 -0.001
Sub-Total 51.30% 3.412 3.411 -0.001
Australia Government Regional 24.60% 1.257 1.257 -0.001
Sub-Total 24.60% 1.257 1.257 -0.001
Aerospace & Defense 0.02% 0.000 0.000 0.000
Airlines 0.14% 0.003 0.003 0.000
Automobiles Manufacturing 0.50% 0.010 0.010 0.000
Banks 3.51% 0.114 0.114 0.000
Chemicals 0.04% 0.002 0.002 0.000
Commercial Finance 0.02% 0.000 0.000 0.000
Communications Equipment 0.25% 0.007 0.007 0.000
Construction Materials Manufacturing 0.05% 0.001 0.001 0.000
Consumer Finance 0.07% 0.001 0.001 0.000
Diversified Banks 0.40% 0.015 0.015 0.000
Educational Services 0.24% 0.016 0.016 0.000
Financial Services 0.19% 0.003 0.003 0.000
Food & Beverage 0.44% 0.015 0.015 0.000
Funds & Trusts 0.07% 0.003 0.003 0.000
Government Agencies 0.90% 0.037 0.037 0.000
Government Development Banks 5.55% 0.196 0.196 0.000
Government Local 0.05% 0.003 0.003 0.000
Government Regional 0.91% 0.046 0.045 0.000
Industrial Other 0.29% 0.008 0.008 0.000
Integrated Oils 0.03% 0.001 0.001 0.000
Life Insurance 0.09% 0.003 0.004 0.000
Machinery Manufacturing 0.11% 0.003 0.003 0.000
Metals & Mining 0.09% 0.000 0.000 0.000
Pipeline 0.05% 0.001 0.001 0.000
Railroad 0.13% 0.007 0.007 0.000
Real Estate 0.72% 0.023 0.023 0.000
Refining & Marketing 0.03% 0.001 0.001 0.000
Restaurants 0.11% 0.006 0.006 0.000
Retail - Consumer Discretionary 0.06% 0.000 0.000 0.000
Semiconductors 0.08% 0.002 0.002 0.000
Supermarkets & Pharmacies 0.04% 0.002 0.002 0.000
Supranationals 6.72% 0.244 0.244 0.000
Transportation & Logistics 0.50% 0.017 0.017 0.000
Travel & Lodging 0.09% 0.006 0.006 0.000
Utilities 0.81% 0.032 0.032 0.000
Wireless Telecommunications Services 0.67% 0.036 0.036 0.000
Wireline Telecommunications Services 0.13% 0.005 0.005 0.000
Sub-Total 24.09% 0.869 0.868 -0.001
Total 100.0% 5.538 5.536 -0.003

Note: Due to rounding, modified duration totals and sub-totals may not tie out precisely.

Source: Bloomberg



Securities paying coupons in the Bloomberg AusBond Composite 0+ Index during the month of November:

Face Value Issuer Coupon Maturity Coupon Amount
$250,000,000 INTC 3.25% 1-Dec-19 $4,062,500
$225,000,000 LLCAU 6.00% 13-May-20 $6,750,000
$250,000,000 EIBKOR 4.25% 21-May-20 $5,312,500
$225,000,000 BNP 3.75% 21-May-20 $4,218,750
$570,000,000 AUSCAP 4.25% 22-May-20 $12,112,500
$150,000,000 CAT 2.60% 26-May-20 $1,950,000
$100,000,000 ADAABB 7.10% 29-May-20 $3,550,000
$300,000,000 LBRFI 5.10% 1-Jun-20 $7,650,000
$500,000,000 AUSTC 6.00% 12-Nov-20 $15,000,000
$250,000,000 AUSPOS 5.00% 13-Nov-20 $6,250,000
$300,000,000 WESAU 3.66% 18-Nov-20 $5,490,000
$275,000,000 AIRSER 4.75% 19-Nov-20 $6,531,250

$19,179,000,000 ACGB 1.75% 21-Nov-20 $167,816,250
$160,000,000 SGPAU 8.25% 25-Nov-20 $6,600,000
$300,000,000 NAB 3.00% 12-May-21 $4,500,000
$26,827,464,000 ACGB 5.75% 15-May-21 $771,289,590
$2,100,000,000 KFW 6.25% 19-May-21 $65,625,000
$2,044,500,000 SAFA 5.00% 20-May-21 $51,112,500
$150,000,000 VCXAU 5.00% 27-May-21 $3,750,000
$600,000,000 AGLAU 5.00% 5-Nov-21 $15,000,000
$131,390,000 LGFV 4.31% 12-Nov-21 $2,831,455
$150,000,000 BQDAU 3.00% 16-Nov-21 $2,250,000
$700,000,000 CBAAU 2.75% 17-Nov-21 $9,625,000
$125,000,000 KOMINS 5.38% 18-Nov-21 $3,359,375
$350,000,000 TOTAL 4.25% 26-Nov-21 $7,437,500
$110,000,000 BWPAU 3.50% 11-May-22 $1,925,000
$150,000,000 GPTAU 4.00% 18-May-22 $3,000,000
$300,000,000 TOYOTA 3.10% 19-May-22 $4,650,000
$300,000,000 QANAU 7.75% 19-May-22 $11,625,000
$360,000,000 BNG 5.50% 23-May-22 $9,900,000
$150,000,000 FCGNz 5.25% 23-May-22 $3,937,500
$160,000,000 DXSAU 4.20% 9-Nov-22 $3,360,000
$500,000,000 NTTC 2.50% 21-Nov-22 $6,250,000
$16,500,000,000 ACGB 2.25% 21-Nov-22 $185,625,000
$250,000,000 SGPAU 4.50% 23-Nov-22 $5,625,000
$550,000,000 INTC 4.00% 1-Dec-22 $11,000,000
$550,000,000 ANZ 3.35% 9-May-23 $9,212,500
$200,000,000 AIRSER 2.75% 15-May-23 $2,750,000
$1,000,000,000 IADB 4.00% 22-May-23 $20,000,000
$350,000,000 ZURNVX 3.48% 31-May-23 $6,084,750
$1,000,000,000 EDC 2.80% 31-May-23 $14,000,000
$200,000,000 GPTAU 3.59% 7-Nov-23 $3,591,000
$225,000,000 CAF 6.25% 8-Nov-23 $7,031,250
$175,000,000 AUSPOS 5.50% 13-Nov-23 $4,812,500
$300,000,000 WSTP 3.25% 16-Nov-23 $4,875,000
$1,520,000,000 SAFA 4.25% 20-Nov-23 $32,300,000
$1,125,000,000 WSTP 5.25% 21-Nov-23 $29,531,250
$300,000,000 TOYOTA 3.30% 22-Nov-23 $4,950,000
$250,000,000 LLOYDS 3.90% 23-Nov-23 $4,875,000
$1,000,000,000 BNG 5.25% 20-May-24 $26,250,000
$200,000,000 APPFRE 3.75% 22-May-24 $3,750,000
$500,000,000 AUSCAP 4.00% 22-May-24 $10,000,000
$125,000,000 CBAAU 4.75% 27-May-24 $2,968,750
$400,000,000 EIB 1.70% 15-Nov-24 $3,400,000
$225,000,000 SEK 4.50% 22-Nov-24 $5,062,500
$700,000,000 BRCOL 4.25% 27-Nov-24 $14,875,000
$250,000,000 ARNDTN 4.50% 14-May-25 $5,625,000
$350,000,000 AIOAU 5.25% 19-May-25 $9,187,500
$1,000,000,000 AUSCAP 1.25% 22-May-25 $6,250,000
$350,000,000 DBNGP 4.23% 28-May-25 $7,393,750

$185,000,000 DXSAU 4.75% 5-Nov-25 $4,393,750
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Securities paying coupons in the Bloomberg AusBond Inflation 0+ Index during the month of November:

Face Value Issuer Coupon Maturity Coupon Amount
$52,000,000 PRAEAU 0.00% 15-Aug-20 $1,560,215
$2,061,242,000 ACGB 4.00% 20-Aug-20 $35,781,100
$436,400,000 RABOBK 2.81% 28-Aug-20 $4,054,226
$535,000,000 SYDAU 3.76% 20-Nov-20 $7,206,557
$150,000,000 CBAAU 3.60% 20-Nov-20 $1,774,440
$634,152,800 NSWTC 3.75% 20-Nov-20 $7,363,109
$6,840,106,000 ACGB 1.25% 21-Feb-22 $24,579,493
$203,000,000 ENVAU 3.04% 20-Aug-25 $2,146,806
$2,917,500,000 NSWTC 2.75% 20-Nov-25 $26,363,989
$4,850,000,000 ACGB 0.75% 21-Nov-27 $9,441,131
$392,649,000 QTc 2.75% 20-Aug-30 $3,698,803
$300,000,000 SYDAU 3.12% 20-Nov-30 $3,145,428
$3,950,000,000 ACGB 2.00% 21-Aug-35 $22,116,050
$1,125,999,900 NSWTC 2.50% 20-Nov-35 $9,250,089
$80,000,000 JEMNSW 0.00% 28-Nov-35 $1,427,401
$3,550,000,000 ACGB 1.25% 21-Aug-40 $11,920,234
$3,750,000,000 ACGB 1.00% 21-Feb-50 $9,549,375

Securities paying coupons in the Bloomberg NZBond Composite 0+ Index during the month of November:

Face Value Issuer Coupon Maturity Coupon Amount

$425,000,000 EDC 3.75% 8-May-20 $7,968,750
$325,000,000 ANZNZ 4.48% 11-May-20 $7,280,000
$1,125,000,000 IFC 3.63% 20-May-20 $20,390,625
$1,650,000,000 KFW 3.75% 29-May-20 $30,937,500
$200,000,000 KIWI 4.65% 29-May-20 $4,647,500
$100,000,000 RENTEN 3.00% 3-May-21 $1,500,000
$400,000,000 CNUNZ 4.12% 6-May-21 $4,120,000
$250,000,000 IFC 3.00% 6-May-21 $3,750,000
$450,000,000 KBN 5.13% 14-May-21 $11,631,250
$11,059,000,000 NZGB 6.00% 15-May-21 $331,770,000
$1,500,000,000 NZLGFA 6.00% 15-May-21 $45,000,000
$300,000,000 IADB 3.50% 15-May-21 $5,250,000
$650,000,000 ASBBNK 4.25% 26-May-21 $13,796,250
$150,000,000 AIANZ 5.52% 28-May-21 $4,140,000
$150,000,000 CENNZ 4.40% 15-Nov-21 $1,650,000
$150,000,000 CCB 3.93% 9-Nov-22 $2,949,000
$100,000,000 AIANZ 4.28% 9-Nov-22 $2,140,000
$100,000,000 CENNZ 4.63% 15-Nov-22 $1,157,500
$500,000,000 ANZNZ 3.70% 30-May-23 $9,250,000
$225,000,000 AIANZ 3.97% 2-Nov-23 $4,466,250
$550,000,000 BZLNZ 3.65% 16-Nov-23 $10,032,000
$1,000,000,000 EDC 2.88% 30-Nov-23 $14,375,000
$100,000,000 CHRINT 4.13% 24-May-24 $2,065,000
$700,000,000 ASIA 3.50% 30-May-24 $12,250,000
$100,000,000 GMTNZ 4.54% 31-May-24 $2,270,000
$100,000,000 CENNZ 3.55% 15-Aug-24 $887,500
$100,000,000 PWCNZzZ 4.67% 15-Nov-24 $2,335,000
$150,000,000 CHURC 3.58% 27-Nov-24 $2,685,000
$250,000,000 VCTNZ 3.45% 27-May-25 $4,312,500
$100,000,000 KPGNZ 4.06% 12-Nov-25 $2,030,000
$100,000,000 FCGNz 4.15% 14-Nov-25 $2,075,000
$2,000,000,000 NZGB 1.50% 15-May-31 $15,000,000

Source: Bloomberg



Bloomberg AusBond Composite O+ Yr Index - Charts
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Copyright & Disclaimer
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